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SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has duly
caused this report to be signed on its behalf by the undersigned thereunto duly authorized.

Dated: %Aftu‘% 5 2004

AMERIQUEST MORTGAGE SECURITIES INC.

o Uor 4.

Name: - 7
Nam, a JOHN P. GRAZER

CFO



IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT IS
BEING FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.

EXHIBIT INDEX
Exhibit No. Description Format
99.1 v Collateral Term Sheets p*

* The Collateral Term Sheets have been filed on paper pursuant to a continuing hardship
exemption from certain electronic requirements. '
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Deutsche Bank @
Ameriguest Mortgage Company
Series 2004-R8
All records
15,477 records
Balance: 2,500,000,756

Selection Criteria: All records
Tabte of Contents

1. Percentage by Range (Loans without MI)

Percentage by Range (Loans without Mi) FICO Score <450 | FICO Score 451-500 | FICO Score 501-550 ] FICO Score §51-600 | FICO Score 601-650 | FICO Score 651-700 | FICO Score 701-750 | FICQ Score >750 | Loan Count
<=19.99 0.00 0.00 0.03 0.03 0.03 0.03 0.00 0.00 32
20.00 - 29.99 0.00 0.00 0.08 0.07 0.12 0.10 0.07 0.04 107
30.00 - 39.99 0.00 0.00 0.20 0.18 0.21 0.07 0.07 0.03 159
40.00 - 49.99 0.00 0.01 0.48 0.55 0.49 0.31 0.09 0.07 359
50.00 - 59.99 0.00 0.06 1.30 1.32 0.83 0.52 0.22 0.18 781
60.00 - 69.99 0.00 0.03 2.08 1.20 0.36 0.11 0.07 0.01 714
70.00 - 79.99 0.00 0.13 4.25 2.53 0.89 0.24 0.03 0.01 1,541.00
80,00 - 89.99 0.00 0.00 1.62 2,24 0.86 0.44 0.08 0.03 995
90.00 - 99.99 0.00 0.00 0.05 0.84 0.26 0.21 011 0.02 265
Total: 0.00 0.24 10.09 8.95 4.04 2.03 0.73 0.39 4,953.00
Top

2. Percentage by Range (Loans with M)

Percentage by Range (Loans with Ml) FICO Score <450 | FICO Score 451-500 | FICO Score 501-550 | FICO Score 551-600 | FICO Score 601-650 | FICO Score 651-700 | FICO Score 701-750 | FICO Score >750 | Loan Count
60.00 - 69.99 0.00 0.00 1.06 2.10 1.80 1.36 0.46 0.16 1,027.00
70.00 - 79.99 - 0.00 0.00 2.66 542 5.01 3.05 1.12 0.51 2,562.00
80.00 - 89.99 0.00 0.00 3.65 10.24 11.58 6.52 2.07 0.32 4.878.00
90,00 - 99.93 0.00 0.00 0.13 3.96 5.10 3.80 1.27 0.18 2,067.00
Total: 0.00 0.00 7.50 21.73 23.49 14.72 4.92 117 10,524.00

Top

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material®), was
prepared solely by the Underwriter(s), is privileged and confidentiat, is intended for use by the addressee only, and
may not be provided 1o any third party other than the addressee’s Jegal, tax, financial and/or accounting advisors for
the purposes of evatuating such information. Prospective investors are advised to read carefully, and should rely
solely on, the final pr Js and prosp it (the “Final Prospectus™) related to the securities (the
“Securities”) in making their investment decislons. This material does not include all relevant information relating to
the Securities described herein, particutarly with respect to the risk and special considerations associated with an
investment in the Securities. All information contained herein is preliminary and it is anticipated that such information
will change. Any information contained herein will be more fully described in, and will be fully superseded by the
prefiminary prospectus supplement, if applicable, and the Final Prospectus. Although the information contained in the
material is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no
representation or warranty that such information is accurate or complete. Such information should not be viewed as
projections, forecasts, predictions, or opinions with respect to value. Prior to making any investment decision, a
prospective investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE
CONSIDERED AN QFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s} may hold long or short positions in or buy and sell Securities or related securities or perform for or

solicit investment banking services from, any company mentioned herein. The issuer of the securities and Fannie
Mae have not prepared, reviewed or participated in the preparation of this material, are not responsible for the
accuracy of this material and have not authorized the dissemination of this material. The Underwriter is acting as
underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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Ameriquest Mortgage Company
Serics 2004-R8 Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1838225627

Summary Statistics

As-of / Cut-off Date: 2004-08-01

Number of Mortgage Loans: 10,524

Aggregate Current Principal Balance: 1.838,225,627.27
MINimum Balance: 58,019.76

Maximum Balance: 749,287.36

Average Current Principal Balance: 174,669.86
Aggregate Original Principal Balance:  1,841,554,075.00
MINimum Balance: 60,000.00

Maximum Balance: 750,000.00

Average Original Principal Balance: 174,986.13
Ist Lien: 100.00

Weighted Average Gross Coupon:  7.106
MINimum Coupon: 5.200

Maximum Coupon: 13.250

Weighted Average Original Tem: 354
MINimum Term: 120

Maximum Term: 360

Weighted Average Remaining Term: 352
MINimum Term: 114

Maximum Term: 360

Weighted Average MARGIN: 5.803

MINmnum MARGIN: 3.000

Maximum MARGIN:  6.500

Weighted Average Maximum Rate: 13.107
MINnum Max Rate:  11.200

Maximum Max Rate: 19250

Weighted Average MINimum Rate:  7.107
MINimum MIN Rate: 5.200

Maximum MIN Rate: 13.250

Weighted Average Original LTV: 82.04
MINmnum Original LTV:  60.07

Maximum Originat LTV: 95.00

Weighted Average FICO Score; 619

MINirmum FICO: 502

Maximum FICO: 816

Top 5 States: CA(24%).FL(11%).NY(8%) MA(6%) MD{5%)

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solelv by the Underwriter(s), is privileded and confidential, is intended for use by the addressee onlv, and may not be provided ta any third party ather than the addressee’s legal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read carefully, and rely solely on. the \. inal prospectus and prospectus supplement (the "Final NS.,.V«.QE..\ related to the securities (the “Securities") in :E»Sw their investment
decisions. This material does not inchule all relevent information relating to the Securities described herein, particularly with respect to the risk and special consid iated with an in the Securities. All i fon ¢ ined herein is preliminary and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus suppl, if applicable, and Final Prospectus. Although the S\ew:_n:ea contained in the material is based on sotrces the Underwriter(s) believe(s) 10 be
reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect 16 value. Prior to making any investment decisions, a prospective investor shall receive
n:& .‘E? review Su i :& 13.453& NO E&ZQ ZMEEZ MIQQE BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit

UNABS\helameriquest2004\2004-R §\prelim cusiggnﬁnlNcchzmlchE,Bm ) ] Jul 19,2004 13:12 : Page | of 16



Ameriquest Mortgage Company
Series 2004 R Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838.225627

Number Principal Remaining Debt
of Balance % of Principal Termto to- Gross
Collateral Montgnge as of the Balanceasof ~ Maturity Income  Coupon OLTV
Type Loans Cut-Off Date  the Cut-Off Date  (months) (%) (%) FICO (%)
RETAIL IST TD LIBOR 2YR FXIYADJ 8395 1,501,495333.98 8168 355 3935 7.107 613 822816
RETAIL 1ST TD FIXED 2,129 336,730293.29 18.32 338 38.68 7.103 648 80.9797
Total: 10,524 183822562727 100.00 352 3923 7.106 619  82.043t
Number Principal Remaining Debt
of Balance % of Principal Term to to- Gross

Mortgage asof  Balance as of Maturty Income  Coupon OLTV
Principal Balance at Origination ($) Loans Origination Origination (months) (%) (%) FICO (%)
50,000.01 - 100,000.00 2,532 201,999,890.00 1097 339 36.36 7925 610 8036
100,000.01 - 150,000.00 2922 362,696,762.00 19.70 350 3874 7.38%0 9 8292
150,000.01 - 200,000.00 1,885 327,604,746.00 17.79 353 39.19 7155 612 8247
200,000.01 - 250,000.00 1,200 268,623,153.00 14.59 355 3991 6.950 620 8192
250,000.01 - 300,000.00 783 214,621,719.00 11.65 356 4022 6.840 623 81.80
300,000.01 - 350,000.00 493 160,203,072.00 870 356 4031 6.822 631 82.62
350,000.01 - 400,000.00 29 110240,881.00 599 356 4117 6.761 627 8222
400,000.01 - 450,000.00 185 78,706,756.00 427 355 39.70 6.651 643 82.18
450,000.01 - 500,000.00 134 63,897.618.00 347 357 39.68 6.590 636 82.19
500,000.01 - 550,000.00 4 23,112,946.00 1.26 359 37.19 6.632 646 82.68
550,000.01 - 600,000.00 45 26,296,533.00 1.43 359 3792 6.522 645 77.01
650,000.01 - 700,000.00 3 2,050,000.00 011 359 35.15 5.874 685 69.49
700,000.01 - 750,000.00 2 1,499.999.00 0.08 359 42.00 6.150 648 63.18
Total: 10,524 184155407500 100.00 352 3923 7.106 619 82.04
Minimum: 60,000.00
Maximum: 750,000.00
Average: 174,986.13
Total: 1,841,554,075.00

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee’s legal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read carefilly, and rely solely on, the final prospectus and prospectus supplement (the “Final Prospectus”) related to the securities (the "Securities”) in making their investment
decisions. This material does not include all relevent information relating 1o the Securities described herein, particularly with respect to the risk and special considerations associated with an investnient in the Securities. All information c ined herein is preliminary and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be filly superseded by the preliminary prospectus supple if applicable, and Final Prospectus. Although the information containcd in the material is based on sources the Underwriter(s) believe(s) to be
reliable. the Underwriler(s) make(s) no representaion or warranty that suck information is accurale or complete. Such information should not be viewed as projections, forcasts. predictions. or opinions with respect 1o value. Prior io making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit

UA\ABShelameriquest2004\2004-R8\prelim 070204\ameriquest_2004_R8_070204 cas Jul 19,2004 13:12 Page 2 of 16



Ameriquest Mortgage Company
e 2 Deutsche Bank @

Mortgage Insured Loans
10,524 reconds
Balance: 1,838225,627

Number Principal Remaining Dbt
of Balance % of Principal Term to to- Gross
Range of Principal Balances as Mortgage as of the Balance as of Matrity Income  Coupon oLTV
of the Cut-off Date (8) Loans Cut-Off Datc _the Cut-Off Date (months) (%o} (%) FICO (%0}
50,000.01 - 100,000.00 2536 201958,022.23 1099 339 36.35 7923 610 803584
100,000.01 - 150,000.00 2924 362,499,694.32 1972 350 38.76 7382 609 829172
150,000.01 - 200,000.00 1885  327,346,036.13 1781 353 3920 7.153 612 824929
200,000.01 - 250,000.00 1,198 26798144045 1458 355 3990 6.950 620  81.8928
250,000.01 - 300,000.00 784 214,737,898.06 11.68 356 40.18 6.841 623 81.8559
300,000.01 - 350,000.00 490  159,104479.99 8.66 356 4031 6.819 632 82574
350,000.01 - 400,000.00 294 109,350,904.08 595 356 4124 6.766 627 821923
400,000.01 - 450,000.00 187 79,452,497.47 432 355 39.64 6.640 643 821459
450,000.01 - 500,000.00 132 62,895,895.41 342 357 39.75 6.603 636 822300
500,000.01 - 550,000.00 4 23,086,394.78 126 359 37.19 6.632 646 826744
550,000.01 - 600,000.00 45 26,266,672.03 143 359 3793 6.522 645 770076
650,000.01 - 700,000.00 3 2,047,14448 0.11 359 35.15 5.874 685 694939
700,000.01 - 750,000.00 2 1,498,547 84 0,08 359 42.00 6.150 648 68.1820
Total: 10524 183822562727 100.00 352 3923 7.106 619 820431
Minimum: 58,019.76
Maximum: 749,287.36
Average: 174,669.86
Number Principal Remaining Debt
of Balance % of Principal Term to o Gross

Mortgage as of the Balance as of Maturity Income  Coupon OLTV
Months Remaining Loans Cut-Off Date _the Cut-Off Date_ (months) (%) (%) FCO (%)
61-120 27 2,280,031.59 0.12 17 3879 7.661 632 784623
121 - 180 286 31,064,743.17 1.69 177 3733 7.301 632 79.6404
181 -240 278 35,049,66938 191 238 3811 7135 635  81.0483
241-300 35 4,416303.64 024 27 3696 7.074 673 81.9960
301 - 360 9,898 1,765,414,879.49 96.04 358 3929 7.101 619 821099
Total: 10,524 1,83822562727 100.00 352 3923 7.106 619 820431
Minimum: 114
Maximum: 360
Weighted Average: 352.32

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided 1o any third party other than the addressee's legal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read carefilly, and relv solelv on, the final prosp and prosp ippl (the "Final Prospectus”) related 10 the securities (the "Securities”) in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. Al infc ined herein is preliminary and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus suppl. if applicable. and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) to be

reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information showuld not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit

U:\ABSYheMmeniquest\200412004-R 8\prelim 070204 ameriquest_2004_R8_070204.cas Jul 19,2004 13:12 Page3 of 16



Ameriquest Mortgage Company
Serics 2004-RS Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838225627

Number Principal Remaining Debt
of Balance % of Principat Term to o Gross

Mortgage as of the Balance as of Maturity Income  Coupon OLTV
Current Mortgage Rate (%) Loans Cut-Off Date  the Cut-Off Date (months) (%) {°%4) FICO (%)
5.000 - 5499 115 29,393,862.46 1.60 355 n 5353 706 78.8697
5.500- 5.999 1311 305922,447.48 16.64 353 3884 5819 668  81.1659
6.000 - 6499 1233 254,365,074.45 13.84 354 38.76 6.256 638 811126
6.500 - 6.999 2579 484,692,734.78 2637 352 3929 6.763 622 82.3965
7.000 - 7.499 1,040 16533527240 899 351 3933 7.249 608 820948
7.500- 7999 1,783 272,437,048.64 14.82 352 3922 71.757 592 828139
8.000 - 8499 598 83,741,726.19 4.56 352 39.68 8.255 588 83.1704
8.500 - 8.999 957 127,.221,394.83 6.92 351 4022 8.748 575 827323
9.000 - 9.499 267 34,751,010.14 1.89 353 3957 9241 577 826823
9.500-9.999 357 47,160,923.86 257 35t 3995 9728 568 819207
10.000- 10499 112 12,838,626.50 0.70 352 39.88 10231 569 821138
10.500 - 10.999 104 1,779,071.28 0.64 345 39.15 10.736 569  83.1812
11.000 - 11.499 24 2,161,75447 .12 338 4284 11224 567  80.1636
11.500- 11.999 27 299,152.78 0.16 345 3785 11.800 559 809735
12.000 - 12.499 12 3,000.817.70 0.16 357 4386 12284 564 84.1565
12.500 - 12.999 3 289,862.00 0.02 359 3368 12.827 535 723797
13.000 - 13.499 2 125,847.31 0.01 359 44.14 13.174 575 77.039%9
Total: 10524 1,838.225,627.27 100.00 352 3923 7.106 619 820431
Minimum:  5.200
Maximum: 13250
Weighted Average: 7.106

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee onlv, and may not be provided 10 any third party other than the addressee’s legal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read carefully, and rely solcly on, the final prospectus and prospectus supplement (the "Final Prospectus”) related to the securities (the “Securities”) in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. All information ¢ ined herein is preliminary and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be fully sup ded by the preliminary prospectus suppl if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) to be
reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit

UAABShelameriquest200402004-R8\prelim 070204\ameriquest_2004_R8_070204.cas Jul 19,2004 13:12 : Page4 of 16



Ameriquest Mortgage Company
e L Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838225627

Number Principat Remaining Debt
of Balance % of Principal Term to to- Gross

Original Loan-to-Value Mortgage as of the Balance as of Maturity  Income  Coupon OoLTvV
Ratio (%) Loans Cut-Off Date  the Cut-Off Date (months) (%) (%) FICO (%)
60.01 - 65.00 387 61,043,126.11 332 347 3785 6959 613 627645
65.01 - 70.00 681 11862535135 645 350 3697 6.846 616 679809
70.01-75.00 1,184 198,530,494.89 10.80 352 3875 7.105 610 732859
75.01 - 80.00 2,164 363,245,723.68 19.76 350 3923 7.066 616 787040
80.01 - 85.00 2,165 391,962,102.16 2132 354 39.55 7.280 606 836338
85.01 - 90.00 3,736 668,060,870.63 3634 353 39.69 7.096 629 89.1276
90.01 - 95.00 207 36,757.958.45 2.00 354 3942 6.916 695 940158
Total: 10,524 1,838225.62727 100.00 352 39.23 7.106 619 820431
Minimum: 60.07

Maximum: 95.00

Weighted Average by Original Balance: 82.043

Weighted Average by Current Balance: 82.043

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee's legal,
tax . financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read carefully, and rely solely on, the final prospectus and prospectus supplement (the "Final Prospectus”) related to the securities (the "Securities”) in making their investment

decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special iderations d with an i) in the Securities. All information c ined herein is preli v and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus suppl. if applicable, and Final Prosp . Although the information contained in the material is based on sources the Underwriter(s) believe(s) to be

reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any invesiment decisions. a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securivies or related securities or perform for or solicit

UMABS\helameriquest2004\2004-R 8\prelim 070204ameriquest_2004_R8_070204.cas Jul 19,2004 13:12 . Page 5 of 16



Ameriquest Mortgage Company
Serics 2004 RS Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838.225 627

Number Principal Remaining Debt
of Balance % of Principal Termto 10~ Gross

Mortgage as of the Balance as of Maturity  Income  Coupon OLTV
Qualifying FICO Score Loans Cut-Off Date _the Cut-Off Date (months) (%) (%) FIC0 (%)
500-519 7 933,720.25 0.05 7 4122 8.187 509 847938
520- 539 799 122,442,59431 6.66 355 4.9 8.560 529 78.1023
540 - 559 1,10 172,678,791.83 939 354 3949 7912 552 803519
560 - 579 1299 209,664,122.40 1.4 354 39.15 7.556 569 81.7748
580 - 599 1256 212,069.099.89 1154 354 3931 7473 589 818244
600-619 1281 220,990,023.83 1202 352 3828 7.152 610 81.9300
620 - 639 1389 244,821,752.58 1332 352 39.06 6.858 629 836138
640 - 659 1,197 226,774449.99 1234 353 39.57 6.577 649 830116
660 - 679 839  160,282,224.00 872 349 3893 6494 669 829166
680- 699 569 112,009,618.76 6.09 349 39.01 6.353 689 832439
700-719 346 69,098,558.43 3.76 351 3903 6309 709 832704
720-739 191 38,825,404 98 211 351 3743 6.129 728 838594
740-759 142 28212,52391 1.53 350 3836 6.095 748 798156
760-779 61 12,885,787.88 0.70 343 3470 6.159 769 79.0923
780-799 3 5392.811.40 029 352 3739 6.255 788 75.5463
800 >= 5 1,144,142.83 0.06 346 34.55 7677 807 833531
Total: 10,524 1,838,225,627.27 100.00 352 39.23 7.106 619 820431
Minimum: 502
Maximum: 816
Weighted Average: 619
% UPB missing FICOs: 0.0

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee's lcgal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read nm-.QmE—\ and rely solely on, the final prospectus and prospectus supplement (the "Final Prospectus®) related to the securities (the "Securities", ") in making their investment
decisions. This material does not include all relevent information relating 10 the Securities described herein, particularly with respect 1o the risk and special considerations associated with an investment in the Securities. All information ined herein is preli v and it is anticipated that such
information will change. Any information contained herein will be more filly &E.a.:v«l in, and will be fully superseded by the preliminary prospectus suppl if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s} to be

reliable, the Underwriter(s) make{s) no rep jon or warrantv that such info ion is accurate or complete. Such information should not be viewed as projections, \n:,E.:. predictions, or opinions with respect to value. Prior 10 making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit

UAABS\hehameriquest20042004-R 8\prelim 070204\amernquest_2004_R8_070204.cas Jul 19,2004 13:12 . Page 6 of 16



Ameriquest Mortgage Company
Series 2004-R8 Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838,225 627

Number Principal Remaining Debt
of Balance % of Principal Term to - Gross

Range of Debt-to- Mortgage asof the Balance as of Maturity Income  Coupon OLTV

Income Ratios Loans Cut-Off Date the Cut-Off Date {months) (%) (%) FCO (%)

<=20.00 653 105.396,623.16 573 351 1496 7.110 625 806519

20.01 -25.00 626 94,621,159.85 515 349 2316 7072 622 81.05%

25.01 - 30.00 943 147,641,409.67 8.03 351 2824 7.094 621  81.5813

3001 - 35.00 1320 219,800358.82 11.96 352 33.00 7.031 622 81.7924

35.01 - 40.00 1,575 275,606,751.09 1499 353 3815 7.060 619 821390

40.01 - 45.00 2,043 367,636,599.79 20.00 352 43.08 7.067 622 822003

4501 - 50.00 3,008 559,383,105.14 3043 353 48.16 7.080 621 826832

50.01 - 55.00 356 68,139.619.75 3.71 351 53.16 8.030 569  80.8701

Total: 10,524 1.838.225.62727 100.00 352 3923 7106 619 82.0431

Minimum: 2.00

Maximum: 55.00

Weighted Average: 39.23
This Structural Term Shees, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and dential, is i ded for use by the add) only, and may not be provided to any third party other than the addressee's legal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised 1o read carefully, and rely solely on, the final prospectus and prospectus hﬁw?iwi {the "Final E\E.EQE ") related 1o the securities (the "Securities") in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect 1o the risk and special considerations associated with an investment in the Securities. All i ¢ ined herein is preli v and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus suppl if applicable, and Final Prospectus. Although the .:\el:n:n: contained in the material is based on sonrces the Underwriter(s) believe(s) to be

reliable, the Underwriter(s}) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect fo value. Prior to making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may kold long or short positions in or buy and sell Securities or related securities or perform for or solicit
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Ameriquest Mortgage Company
Series 2004 R8 Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1838225627

Number Principat Remaining Debt
of Balance % of Principal Termto 0 Gross

Mortgage as of the Balance as of Maturity  Income  Coupon OLTV
State Loans Cut-Off Date  the Cut-Off Date {months) (%) (%) FICO (%)
California 1,703 447.273,769.70 2433 356 3984 6.583 628 804902
Florida 1522 209.727373.60 1.4 353 3937 7.298 606 824455
New York 573 142,958,859.80 778 353 40.61 7332 628 80.2880
Massachusetts 490  113,902,260.56 6.20 356 39.65 6.802 622 80.1180
Maryland 463 85,299,557.03 4.64 354 3886 7.18 616 831791
Mlinois 453 75,156,793.89 409 352 39.55 7527 612 825933
Texas 648 70,270,712.82 382 336 3914 7.782 606 79.0497
Minnesota krd| 56,673,589.97 3.08 354 3923 7031 622 840829
Michigan 383 51,627396.90 281 353 3803 7.14 619 832597
Pennsylvania 366 47,664,259.46 259 343 3796 7.165 615 83.8514
Connecticut 240 42,963,580.72 234 352 3885 7.038 623 81.3954
Washington 219 42,384,251 .37 231 355 3967 7.051 620 842586
Georgia 279 40,417.918.33 220 351 37.75 8.143 611 848926
Wisconsin 260 38,060,436.79 207 352 3969 7.703 622 837118
Colorado 193 35,756,073.02 195 356 40.11 7.055 627 839713
Nevada 131 29,542 ,890.87 1.6l 355 3620 6.799 627 822819
Indiana 233 26,731,767.96 145 348 3536 7223 623 85.7368
Rhode Island 132 25,988,690.25 141 358 3920 6.726 616  81.1260
Tennessee 183 23,980,746.63 130 334 3744 7344 617  84.8808
Arizona 161 23,563,817.64 128 358 3835 7056 623 85.1299
Missouri 178 22,899.464.98 125 350 3790 7.263 604 84.5670
Alabama 190 21,854,760.11 119 341 3837 7694 614 834477
New Hampshire 88 15,962,715.56 087 357 3990 7.023 611 816743
Louisiana 132 14,955,983 .00 081 332 3886 7.737 599 83.0963
North Carolina 108 14,186,761.47 077 350 3532 8.142 618 857239
Hawaii 53 14,158,746 46 0.77 352 4139 6.647 645 81.9793
Ohio 120 14,107,756.16 0.77 341 38385 73717 619 857922
Kansas 9 11,905,345.49 0.65 348 3972 7714 625 857128
Maine 73 10,980,188.12 0.60 352 3852 7332 617 811106
Delaware 70 10,214,822.46 0.56 346 3727 6957 6% 8349%0
Utah 51 7.777,948.15 042 358 37.09 7.035 616 853282
Mississippi 66 7.602,844.73 041 343 3837 7838 598 83.5797
Oregon 40 6,728 88899 037 359 3710 6823 632 823719
Oklahoma 61 637561943 035 350 3895 1676 612 843224
South Carolina 41 4,700971.99 026 350 37.60 8768 599 855083
Arkansas 42 4,485940.76 024 343 3568 7.793 626 824759
Kentucky 30 371746926 0.20 347 3928 7346 605 81.6722
Towa 36 3,648,258.40 0.20 342 3851 7727 639 852214
Nebraska 30 3,173,138.87 0.17 350 4090 8.198 591 85.7350
Wyoming 19 2,238281.06 0.12 354 4132 7.556 612 859173
Vermont 13 2200441 89 0.12 353 42.56 7.330 612 820344
Continued...

This Structural Term Sheet, Collateral Term Sheet, or Compuiational Materials, as appropriate (the "material*), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee's legal,
tax, financial and/or accounting advisors for the purpose of evaluating such information. Prospective invesrors are advised to read carefully, and rely solely on, the final prospectus and prospectus suppl (the "Final Prosg ") related to the securities {the "Securities”) in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. All information ¢ ined herein is preliminary and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus suppl. if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s} to be
reliable. the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect io value. Prior to making any invesiment decisions, a prospeclive investor shall receive
and filly review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit
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Ameriquest Mortgage Company
Serics 2004 R8 Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838 225 627

_..continued
Number Principal Remaining Debt
of Balance % of Principal Term to to- Gross
Mortgage as of the Balance as of Maturity Income  Coupon OLTV
State Loans Cut-Off Date the Cut-Off Date {months) (%) (%) FI00 (%)
Idaho 7 1357338.12 007 357 36.88 6.941 645  83.4402
Montana It 1215094.59 0.07 346 3708 7.396 598 794148
Abhda 7 108747245 0.06 312 34.80 7.507 621 7715120
South Dakota 3 460,048.36 0.03 358 4084 6417 647 874285
North Dakota 3 284,579.10 0.02 268 44.01 6.387 646 87.1720
Total: 10,524 183822562727 100.00 352 39.23 7.106 619 820431
Number of States Represented: 46
Number Principal Remaining Debt
of Balance % of Principal Term to o~ Gross
Mortgage as of the Balance as of Maturity  Income  Coupon OLTV
Occupancy Status Loans Cut-Off Date  the Cut-Off Date (months) (%o) (%) FICO (%)
Owner Occupied 10074 1,773328352.55 96.47 352 3946 7.090 619 821585
Investment 357 50,476,618.95 215 352 3132 7484 64 719507
Second Home 93 14,420,655.77 0.78 354 38.46 7.802 640 82.i811
Total: 10524 183822562727 100.00 352 3923 7.106 619  82.0431
Number Principal Remaining Debt
of Balance % of Principal Tem to to- Gross
Mortgage as of the Balance as of Maturity Income  Coupon OLTV
Income Documentation Loans Cut-Off Date__the Cut-Off Date (months) (%o} (%o) FICO (%)
Full Documentation 7689 1339,005,089.88 72.84 352 3930 7.000 620 82.8705
Stated Documentation 1,532 265986398.22 1447 353 3987 7.535 626 715470
Limited Dox ion 1,303 233234,139.17 12.69 355 38.09 7.227 610 824206
Total: 10524 1,83822562727 100.00 352 3923 7.106 619  82.043)
This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solelv by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee’s legal,
1ax , financial and/or accounting advisors for the purpose of evaluating such infc ion. Prospective investors are advised lo read carefully. and rely solely on, the final prospectus and prospectus supplement (the "Final Prospectus®) related to the securities (the "Securities”) in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect 1o the risk and special considerations associated with an investment in the Securities. All i fo ion contained herein is preli v and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus suppl if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) 10 be

reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or conplete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER 1O BUY ANY SECURITIES. The Underwriter(s) may hold lang or skort positions in or buy and sell Securities or related securities or perform for or solicit
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Ameriquest Mortgage Company
T Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838225627

Number Principal Remaining Debt
of Balance % of Principal Term to o~ Gross
Montgage as of the Balance as of Matrity Income  Coupon OLTV
Loans Cut-Off Date  the Cut-Off Date {months) (%) (%) FCO (%)
Refinance - Debt Consolidation Cash Out 9,794 1,721,43392238 9365 352 39.18 7.0 619 8195624
Refinance - Debt Consolidation No Cash Out 704 11166882035 6.07 351 39.90 7.033 628 832142
Purchase 26 5,122 884.54 0.28 359 3842 6.985 637 83.6379
Total: 10524 183822562727 100.00 352 39.23 7.106 619 820431
Number Principal Remaining Debt
of Balance % of Principal Term to to- Gross
Mortgage as of the Balance as of Maturity  Income  Coupon OLTV
Risk Catcpory Loans Cut-Off Date  the Cut-Off Date (months) (%0} (%o) FICO (%)
B 1214 182,869,361.03 995 355 41.84 8.541 537 77919%
1A 846 142,009,803.06 773 356 39.15 7947 574 80.7307
2A 3044 499,675701.12 27.18 353 39.07 7384 584 821183
3A 1,063 185,879,589.35 10.11 352 38.19 7050 614 B1.7935
4A LI78 20830240361 1133 352 3920 6773 631 83.8912
SA 1,068 204,929,936.75 1L15 353 39.5% 6510 649 83174
6A 788 152,052,196.72 827 349 3883 6454 668 830573
7A 734 145,727216.06 793 349 39.16 6317 693 83.0144
8A 589 116,779.419.57 6.35 350 37.56 6211 737 823552
Total: 10,524 183822562727 100.00 352 3923 7.106 619  82.0431
Number Principal Remaining Debt
of Balance % of Principal Term to o Gross
Montgage as of the Balance as of Maturity Income  Coupon OLTV
Property Type Loans Cut-Off Date _the Cut-Off Date (months) (%) (%o) FCO (%)
Single Family Detached 9,187 156944048142 8538 352 39.15 7.102 618 822385
2-4 Family 518 118,910,90894 647 355 3998 7236 635 789842
Condo 391 71,201,587.711 3.87 354 3848 6.835 629 825760
PUD 33 64,049,904.94 348 354 40.52 7175 613 820476
Attached PUD 43 7,366,589.31 040 356 4109 7390 621 846215
Single Family Attached 54 7,256,154.95 0.39 347 38.09 7.525 615 820294
Total: 10,524 1,838,22562727 100.00 352 39.23 7.106 619  82.0431

thadod fidontial

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), was prepared solely by the Underwriter(s), is pri and ¢ is ded for use by the addressee only, and may not be provided to any third party other than the addressee's legal,
tax , financial and/or accounting advisors for the purpose of evaluating suck information. Prospective investors are advised to read na\Qﬂ ully, and rely solelv on, the final prospectius and prospectus supplement (the “Final 18.8«25. ") related 1o the securities (the "Securities”) in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. Al i ined herein is preli v and it is anticipated that such

information will change. Any information contained herein will be more fully described in, and will be fullv superseded by the preliminary prospectus supplement, if applicable, and Final Prospectus. Although the S\E.:E:g contained in the material is based on sources the Underwriter(s} believe(s) to be
reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or petform for or solicit
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Ameriquest Mortgage Company
Series 2004 R Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1838225627

Prepayment Number Principal Remaining Debt

Penalty of Balance % of Principal Termto o Gross

Term Mortgage as of the Balance as of Maturity Income  Coupon OoLTV
(mos.) Loans Cut-Off Date  the Cut-Off Date  (months) (%) (Vo) FCO (%)
0 3325 558,876,395.08 3040 352 3933 7.555 617 818760
12 264 57,521,303.87 313 350 3998 6.886 638 80.0220
24 15 3,754,661.17 020 356 3531 7.187 653 825911
30 2 447723449 024 358 37.10 7.563 621 862675
36 6,898  1213.596.032.66 66.02 353 39.16 6.908 620  82.1986
Total: 10,524 183822562727 100.00 352 3923 7.106 619 82.0431

Non-zero Weighted Average Prepay Penalty Term: 35

Number Principat Remaining Debt
Conforming of Balance % of Principal Term to to- Gross
Vs, Mortgage as of the Balance as of Maturity Income  Coupon OLTV
Nonconforming Loans Cut-Off Date  the Cut-Off Date (months) (%) (%) FICO (%)
Conforming 9,752 1,516,174539.88 8248 351 3942 7.205 616  82.1198
Non-conforming 772 322,051.087.39 17.52 356 39.75 6.638 634 81.6820
Total: 10,524 1,838225.627.27 100.00 352 3923 7.106 619 82.0431

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided 10 any third party ather than the addressee's legal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read carefully, and rely solely on, the final prospectus and prospectus supplement (the "Final Prospectus®} related to the securities (the "Securities "} in making their investment

decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. All infc tion ¢ ined herein is preliminarv and it is anticipated that such
)

information will change. Any information contained herein will be more fully described in, and will be filly superseded by the preliminary prosp ipp if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) to be
reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information showld not be viewed as projections, Jorcasts, predictions, or opinions with respect 10 value. Prior to making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in ar buy and sell Securities or related securities or perform for or solicit
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Ameriquest Mortgage Company
Scrics 2004-R8 Deutsche Bank @

Mortgage Insured Loans
10,524 records
Batance: 1838225627

Number Principat Remaining Debt
of Balance % of Principal Term to to- Gross

Mortgage as of the Balance as of Maturity Income  Coupon OLTV
Maximum Mortgage Rate (%) Loans Cut-Off Date  the Cut-Off Date (months) {%) (%} FICO (%)
11.000 - 11.499 114 29,097222.04 1.94 355 3770 5354 706 788160
11.500- 11.999 1097 258,006074.77 17.18 355 3904 5822 663 813777
12.000 - 12.499 984  203,127,176.76 1353 356 3894 6257 628  81.5855
12.500 - 12.999 2,028  385,722858.74 2569 356 3940 6.764 613 82.8504
13.000 - 13.499 805 131,583,397.58 876 355 3936 7247 599 820622
13.500 - 13.999 1429  223,154380.12 14.86 356 3923 7.763 585 827931
14.000 - 14.499 471 69,392,651.97 462 357 39.78 8257 582 833340
14.500 - 14.999 47 103,724,379.32 691 355 40.46 8748 572 829527
15.000- 15499 217 30,100,564.66 200 357 39.80 9237 576  83.1648
15.500 - 15.999 283 39,672,750.68 264 353 40.28 9.725 568 81.9308
16.000 - 16.499 88 10,755,153.93 0.72 357 3930 10224 570 825722
16.500 - 16.999 8 9,665,764.71 0.64 354 39.78 10.740 572 83.8691
17.000 - 17.499 18 1,709,691.71 [(AY] 351 43.17 11218 569 80.6040
17.500-17.999 2 2,637,7111.37 0.18 350 3761 11.798 560  81.6248
18.000 - 18.499 9 272980631 0.18 358 4403 12280 564 841475
18.500 - 18.999 3 289.862.00 0.02 359 3368 12.827 535 123197
19.000 - 19.499 2 125,847.31 0.0! 359 44.14 13.174 575 77.039
Total: 8395 1.501,495333.98 100.00 355 3935 7.107 613 822816
Minimum: 11200
Maximum: 19.250
Weighted Average: 13.107
The above table is based on Adjustable Mortgage Loans only

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material"), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only. and may not be provided to any third party other than the addressee's legal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read carefully, and relv solelv on, the final prospectus and prospectus supplement (the "Final Prospectus”) related to the securities (the “Securities”) in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. All information ined herein is preliminary and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary pr /7 if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) fo be
reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investmeny decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TQ SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform Jor or solicit
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Ameriquest Mortgage Company
series 2004-R3 Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838,225 627

Number Principal Remaining Debt
of Balance % of Principal Term to to- Gross

Montgage as of the Balance as of Maturity Income  Coupon OoLTV
Minimum Mortgage Rate (%) Loans Cut-Off Date  the Cut-Off Date__ (months) (%) (%o) FICO (%)
5.000 - 5499 114 29,097,222.04 194 355 37.70 5354 706 788160
5.500 - 5.999 1,097 258,006,074.77 17.18 355 3904 5822 663 8137177
6.000 - 6499 984 203,127,176.76 1353 356 3894 6257 628  81.5855
6.500 - 6.999 2,028 385,722,858.74 2569 356 39.40 6.764 613 82.8504
7.000 - 7499 805 131,583,397.58 876 355 3936 7247 599 820622
7.500-7.999 1429 223,154.380.12 1486 356 3923 7763 585 827931
8.000 - 8.499 471 69,392,691.97 462 357 39.78 8257 582 833340
8.500- 8.999 747 103,724379.32 691 3ss 4046 8748 512 829527
9.000 - 9499 217 30,100,564.66 200 357 39.80 9237 576  83.1648
9.500 - 9.999 283 39,672,750.68 264 353 4028 9.725 568 819308
10.000 - 10.499 88 10,755,153.93 072 357 3930 10224 570 82572
10.500 - 10.999 78 9,665,764.71 0.64 354 39.78 10.740 572 83.8691
11.000-11.499 18 1,709,691.71 011 351 43.17 11218 569 80.6040
11.500- 11.999 2 2,637,71137 0.18 350 3761 11.798 560 81.6248
12.000 - 12.499 9 2,72980631 0.18 358 4403 12280 564 84.1475
12.500 - 12.999 3 289,862.00 002 359 3368 12.827 535 723797
13.000 - 13.499 2 12584731 0.01 359 44.14 13.174 575 77.0399
Total: 8395 1,501,49533398 100.00 355 3935 7.107 613 822816
Minimum: 5.200
Maximum: 13.250
Weighted Average: 7.107
The above table is based on Adjustable Mortgage Loans only

This Structural Term Sheet, Collateral Term Sheet, or Compurational Materials, as appropriate (the “material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee's legal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read carefully, and rely solely on, the final prospectus and prosp ippl {the "Final Prosp ") related to the securities (the "Securities”} in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. All information ined herein is preliminary and it is antici, d that such
information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus suppl if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) to be

reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections. forcasts, predictions, or opinions with respect fo value. Prior to making any investment decisions. a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit
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Ameriquest Mortgage Company
Series 200RS Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838,225 627

Number Principal Remaining Debt
of Balance % of Principal Termto fo- Gross

Montgage as of the Balance as of Maturity  Income  Coupon OoLTV
Gross Margins (%) Loans Cut-Off Date  the Cut-Off Date {months) (%) (%) FICO (%)
3.000 - 3.249 1 559.387.05 0.04 359 35.00 5.500 742 794330
3.250-3.499 3 407,679.98 0.03 359 3257 7333 593 83.209%0
3.500-3.749 2 859,766.30 0.06 359 3468 5.548 703 666821
3.750-3.999 4 931,681.70 0.06 358 3409 7.594 749 835752
4.000-4249 7 1,044.077.17 007 359 3946 6.711 614 838159
4.250-4.499 9 131114696 009 348 3846 6.749 640 B5.9807
4.500-4.749 30 5,689,063.98 038 359 3907 5741 729 834217
4.750-4.999 342 72,278,686.01 481 356 38.70 6.164 727 839629
5.000 - 5.249 520 106,803,704.60 7.1 354 3955 6.262 687  83.6582
5.250-5499 566 113,882,306.75 758 355 3893 6375 664 838978
5.500- 5,749 786 156,599,724.07 1043 356 3947 6,446 646 837302
5.750-5999 LI153  206,196,122.32 13.73 356 3895 6.763 620 834753
6.000 - 6.249 3264 563,233,784.04 3751 355 39.00 7.300 590 822598
6250- 6499 725 119,696,518.35 797 357 3905 7956 569  80.0818
6.500 - 6.749 983 152,001,684.70 10.12 356 41.89 8.526 537 780194
Total: 8395 150149533398 100.00 355 3935 7.107 613 822816
Minimum: 3.000
Maximum: 6.500
Weighted Average: 5.803
The above table is based on Adjustable Mortgage Loans only

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials. as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided 10 any third party other than the addressee's legal,
tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised 10 read ﬁawa.\m;? and rely solely on, the final prospectus and prospectus supplement (the "Final \w&ﬁmﬁﬁ ") related 10 the securities (the "Securities”) in :E»Sh rtheir investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect 10 the risk and special considerations associated with an investment in the Securities. All infc ined herein is preli vand it is ipated that such

information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus supplement, if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) to be
reliable, the Underwriter(s) make(s} no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit
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Ameriquest Mortgage Company
Series J0TRS Deutsche Bank @

Mortgage Insured Loans
10,524 records
Balance: 1,838,225.627

Number Principal Remaining Debt
of Balance % of Principal Termto to- Gross

Mortgage as of the Balance as of Maturity Income  Coupon OLTV
Next Adjustrment Date Loans Cut-Off Date  the Cut-OfY Date (months) (%) {%) FCO (%)
2005-12 3 331208.64 0.02 352 3732 8.127 599 856617
2006-01 193 30,121,975.41 201 347 39.14 8210 594 811678
2006-02 392 67.913,994.69 452 352 4125 7.568 594 81.9377
2006-03 233 38,750,599.47 258 353 3941 7.105 592 815584
2006-04 4 515306.75 0.03 356 4391 8.094 532 784534
2006-05 18 2,889,821.78 0.19 357 4374 7637 637 882618
2006-06 166 29.417366.70 196 355 3822 7.150 610 829312
200607 7381  1330.866,107.54 8864 356 3927 7.056 615 82322]
2006-08 5 688.953.00 0.05 334 34.04 6.936 600 756317
Total: 8395 1,501.495333.98 100.00 355 39.35 7.107 613 822816

Minimum: 2005-12-01
Maximum: 2006-08-01
Weighted Average:  2006-06-17

The above table is based on Adjustable Mortgage Loans only

Number Principal Remaining Debt
of Balance % of Principal Term to - Gross

Mortgage as of the Balance as of Manyrity Income  Coupon OLTV
Initial Periodic Cap (%) Loans Cut-Off Date  the Cut-Off Date (months}) (%) (%) FCO (%)
2.000 8395 150149533398 100.00 355 3935 7.107 613 822816
Total: 8,395 1,501.495333.98 100.00 355 39.35 7.107 613 822816
Minimum: 2.000
Maximum: 2.000

Weighted Average: 2.000

The above table is based on Adjustable Mortgage Loans only

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressee only, and may not be provided to any third party other than the addressee's Iegal,

tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to read carefully, and rely solely on, the final prospectus and prospectus suppl (the "Final Prosp *) related to the securities (the "Securities®) in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. All infc ion ¢ ined herein is preli y and it is anticipated that such

information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus suppl if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) to be
reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasis, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit
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Ameriquest Mortgage Company

Scries 2004-R8
Mortgage Insured Loans cm:.ﬂmﬁ—._m ww:—ﬂ @

10,524 records
Balance: 1,838225627

Number Principal Remaining Debt
of Balance % of Principal Term to o Gross

Mortgage as of the Balance as of Maturity  Income  Coupon OoLTV
Periodic Cap (%) Loans Cut-Off Date  the Cut-Off Date_ (months) (%) (%e) FICO (%o}
1.000 8395 1,50149533398 100.00 355 39.35 7.107 613 82.2816
Total: 8395 1,501,49533398 100.00 355 39.35 7.107 613 822816
Minimum: 1.000
Maximum: 1.000

Weighted Average: 1,000

The above table is based on Adjustable Morteage Loans only

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material®), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the addressce only, and may not be provided to any third party other than the addressee’s legal,

tax, financial and/or accounting advisors for the purpose of evaluating such information, Prospective investors are advised 1o read carefully, and rely solely on, the final prospectus and prospectus 1! (the "Final Prosp "} related to the sccurities (the "Securities”) in making their investment
decisions. This material does not include all relevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. Al infc fon ¢ ined herein is preliminary and it is anticipated that such
information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prosp pple if applicable, and Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) to be

reliable, the Underwriter(s) make(s) no representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall receive
and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit
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Deutsche Bank @
Ameriquest Mortgage Company
Series 2004-R8
FICO < 550; Silent Seconds

- 11 records
Balance: 1,543,216

Selection Criteria: FICO < 550; Silent Seconds
Table of Contents

1. Simultaneous Second

2. Purpose

3. Documentation Level

4. Original Loan-to-Value Ratio (%)
5. Current Loan-to-Value Ratio (%)
6. State

1. Simultaneous Second

Aggregate Principal

% of Aggregate Principal

. Number Balance Outstanding as | Balance Outstanding as of OLTV
Simultaneous Second of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%)
1st Lien with Silent Second 11 1,543,216.04 100] 526.6] 75.06
Total: 11 1,543,216.04 100] 526.6| 75.06

Top




2. Purpose

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV
Purpose of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%)
Refinance - Debt Consolidation Cash Out 10 1,432,690.41 92.84| 527.9| 75.07
Refinance - Debt Consolidation No Cash Out 1 110,525.63 7.16] 510| 74.98
Total: 1 1,543,216.04 100} 526.6{ 75.06
Top
3. Documentation Level
Aggregate Principal % of Aggregate Principal
Number Balance Outstanding as | Balance Outstanding as of OLTV
Documentation Level of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%)
Full Documentation 7 848,788.10 55| 523.31 76.1
Limited Documentation 3 384,599.05 24.92| 528.7| 83.81
Stated Documentation 1 309,828.89 20.08] 533| 61.39
Total: 11 1,543,216.04 100] 526.6] 75.06




4. Original Loan-to-Value Ratio (%)

Aggregate Principal % of Aggregate Principal

Original Loan-to-Value Number Balance Outstanding as | Balance Outstanding as of OLTV
Ratio (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%)
55.01 - 60.00 1 91,752.41 5.950 531 60
60.01 - 65.00 1 309,828.89 20.08] 533| 61.39
70.01 - 75.00 3 394,772.05 25.58] 506.9| 74.99
75.01 - 80.00 1 111,433.82 7.22] 545 75.85
80.01 - 85.00 5 635,428.87 41.18} 531.9| 83.82
Total: 11 1,543,216.04 100| 526.6] 75.06
Minimum: 60.00
Maximum: 85.00
Weighted Average by Original Balance: 75.071
Weighted Average by Current Balance: 75.065

Top
5. Current Loan-to-Value Ratio (%)
Current Aggregate Principal % of Aggregate Principal
Loan-to-Value Number Balance Outstanding as | Balance Outstanding as of OLTV
Ratio (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%
55.01 - 60.00 1 91,752.41 5.95] 531 60
60.01 - 65.00 1 309,828.89 20.08] 533| 61.39
70.01 -75.00 3 394,772.05 25.58] 506.9| 74.99
75.01 - 80.00 1 111,433.82 7.22| 545| 75.85
80.01 - 85.00 5 635,428.87 41.18| 531.9| 83.82
Total: 11 1,543,216.04 100] 526.6{ 75.06

Minimum: 59.97
Maximum: 84.95
Weighted Average: 74.94




g

6. State
Aggregate Principal % of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OoLTV
State of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%)
Florida 4 586,804.88 38.02| 521.7 77
Alabama 3 319,162.55 20.68| 528.3| 81.46
Massachusetts 1 309,828.89 20.08] 533| 61.39
Vermont 1 111,433.82 7.22] 545] 75.85
Minnesota 1 110,525.63 7.16]f 510| 74.98
Wisconsin 1 105,460.27 6.83] 528] 844
Total: 11 1,543,216.04 100| 526.6| 75.06

Number of States Represented: 6

Top




This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material”), was
prepared solely by the Underwriter(s), is privileged and confidential, is intended for use by the addressee only, and
may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for
the purposes of evaluating such information. Prospective investors are advised to read carefully, and should rely
solely on, the final prospectus and prospectus supplement (the “Final Prospectus”) related to the securities (the
“Securities”) in making their investment decisions. This material does not include all relevant information relating to
the Securities described herein, particularly with respect to the risk and special considerations associated with an
investment in the Securities. All information contained herein is preliminary and it is anticipated that such information
will change. Any information contained herein will be more fully described in, and will be fully superseded by the
preliminary prospectus supplement, if applicable, and the Final Prospectus. Although the information contained in the
material is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no
representation or warranty that such information is accurate or complete. Such information should not be viewed as
projections, forecasts, predictions, or opinions with respect to value. Prior to making any investment decision, a
prospective investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or
solicit investment banking services from, any company mentioned herein. The issuer of the securities and Fannie
Mae have not prepared, reviewed or participated in the preparation of this material, are not responsible for the
accuracy of this material and have not authorized the dissemination of this material. The Underwriter is acting as
underwriter and not acting as an agent for the issuer in connection with the proposed transaction.



Deutsche Bank @

Ameriquest Mortgage Company
Series 2004-R8

Silent Seconds

89 records

Balance: 15,208,827

Selection Criteria: Silent Seconds
Table of Contents

1. Summary Statistics
2. Collateral Type
3. Principal Balance at Origination ($)

4. Range of Principal Balances as of the Cut-off Date ($)
5 ;
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. Original Loan-to-Value Ratio (%}
. Qualifying FICO Score

9. Range of Debt-to- Income Ratios
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12. Income Documentation
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15. Property Type

16. Prepayment Penalty Term (mos.)
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1. Summary Statistics

As-of / Cut-off Date: 2004-08-01

Number of Mortgage Loans: 89

Aggregate Current Principal Balance: 15,208,827.13
Minimum Balance: 59,581.50

Maximum Balance: 599,502.30

Average Current Principal Balance: 170,885.70
Aggregate Original Principal Balance: 15,243,214.00
Minimum Balance: 60,000.00

Maximum Balance: $99,999.00

Average Original Principal Balance: 171,272.07
1st Lien: 100.00

Weighted Average Gross Coupon: 7.118
Minimum Coupon: 5.450

Maximum Coupon: 10.990

Weighted Average Original Term: 354
Minimum Term: 180

Maximum Term: 360

Weighted Average Remaining Term: 352
Minimum Term: 173

Maximum Term: 359

Weighted Average Margin: 6.006

Minimum Margin: 4.750

Maximum Margin: 6.750

Weighted Average Maximum Rate: 13.203
Minimum Max Rate: 11.450

Maximum Max Rate: 16.990

Weighted Average Minimum Rate: 7.203
Minimum Min Rate: 5450

Maximum Min Rate: 10.990

Weighted Average Original LTV: 77.90
Minimum Original LTV: 21.22

Maximum Original LTV: 92.00

Weighted Average FICO Score: 620

Minimum FICO: 503

Maximum FICO: 785

Top 5 States: IL(14%),FL(12%),AL(8%),PA(7%).MN(7%)

Top



2. Collateral Type

Aggregate % of
oo Aggregate
Principal >
Principal
Bal Balance
Collateral Number a m:.om Outstanding OLTV
Outstanding as
as of
of the Cut-off
Type Mortgage | of the Cut-off Date FICO (%)
Date
Loans
A2/28 64 10,461,670.74 68.79 598.7| 76.84
Fixed - 30 Year 21 4,203,205.68, 27.64 666.5 80.89
A2/13 2 367,885.90 2.42 665.1] 76.58
Fixed - 20 Year 2 176,064.81 1.16 666.1 72.05
Total: 89 15,208,827.13 100, 619.8 77.9
Top
3. Principal Balance at Origination ($)
Number Principal Remaining| Debt
of Balance % of Principal| Term to to- Gross
Mortgage as of Balance as of | Maturity |Income | Coupon oLTvV
Principal Balance at Origination ($) Loans Origination Origination (months) (%) (%) |FICO]| (%)
50,000.01 - 100,000.00 17| 1,418,167.00, 9.3 341.12] 39.21 7.873] 597| 72.53
100,000.01 - 150,000.00 36 4,502,042.00, 29.53 355.18] 39.15 7.234] 625| 81.59
150,000.01 - 200,000.00 15 2,665,553.00 17.49 357.52] 41.62 7.326] 604] 80.5
200,000.01 - 250,000.00 6| 1,367,804.00, 8.97| 358.18] 441 6.86] 609 74.24
250,000.01 - 300,000.00 4 1,134,949.00 7.45) 311.68] 37.84 7.228{ 620| 66.59
300,000.01 - 350,000.00 6 1,904,700.00 12.5 357.63] 44.31 6.825] 621 79.31
350,000.01 - 400,000.00 2 754,000.00 4.95 355] 29.96 6.251] 689 79.44
400,000.01 - 450,000.00 1 420,000.00 2.76 358 33 6.1l 638 84|
450,000.01 - 500,000.00 1 476,000.00 3.12 359 23 6.75] 559 69.49
550,000.01 - 600,000.00 1 599,999.00 3.94 359 44 6.95] 676{ 76.92
Total: 89 15,243,214.00 100, 351.97| 39.64 7.118] 620] 77.9

Minimum: 60,000.00
Maximum: 599,999.00
Average: 171,272.07
Total; 15,243,214.00

Top




4. Range of Principal Balances as of the Cut-off Date ($)

Aggregate % of
Principal Aggregate
Principal
Bal Balance
Range of Principal Balances as Number a m:.nm Outstanding OoLTV
Outstanding as
as of
of the Cut-off
of the Cut-off Date ($) Mortgage | of the Cut-off Date Date FICO (%)
Loans
50,000.01 - 100,000.00 17 1,415,136.35 9.3] 597] 7253
100,000.01 - 150,000.00 36 4,493,851.58 29.55 625.1 81.59
150,000.01 - 200,000.00 15 2,660,510.47, 17.49 604.1 80.5
200,000.01 - 250,000.00 6 1,365,684.26| 8.98| 608.6] 74.24
250,000.01 - 300,000.00 4 1,128,651.36 7.42 619.9] 66.59
300,000.01 - 350,000.00 6 1,900,285.12 12.49 620.6] 79.31
350,000.01 - 400,000.00 2 750,437.97 4.93 689.4] 79.44
400,000.01 - 450,000.00 1 419,177.55 2.76) 638 84
450,000.01 - 500,000.00 1 475,590.17 3.13 559 69.49
550,000.01 - 600,000.00 1 599,502.30 3.94 676] 76.92
Total: 89 15,208,827.13 100 619.8 77.9|
Minimum: 59,581.50
Maximum: 599,502.30
Average: 170,885.70
Top
5. Months Remaining
% of
Aggregate A
5 ggregate
Principal Principal
Bafance Balance
Number h Outstanding OLTV
Outstanding as
as of
of the Cut-off
Months Remaining Mortgage | of the Cut-off Date Date FICO (%)
Loans
121 - 180 2 367,885.90 2.42 665.1 76.58
181 - 240 2| 176,064.81 1.16) 666.1 72.05]
301 - 360 85 14,664,876.42, 96.42| 618.2 78]
Total: 89 15,208,827.13 100 619.8] 77.9
Minimum: 173

Maximum: 359
Weighted Average: 351.97



3

6. Current Mortgage Rate (%)

Aggregate % of
" Aggregate
Principal =
Principal
Balance Balance
Number X Outstanding OLTV
Qutstanding as
as of
: of the Cut-off
Current Mortgage Rate (%) Mortgage | of the Cut-off Date Date FICO (%)
Loans
5.000 - 5.499 2 388,694.05 2.56) 685.1 70.07
5.500 - 5.999 15 3,081,760.39 20.26| 678.1 75.58]
6.000 - 6.499 10, 1,734,375.58) 11.4 645.8| 78.36
6.500 - 6.999 18 3,706,223.06) 24.37 614.2]  80.18|
7.000 - 7.499 8 1,282,724.22 8.43 604.9] 74.46
7.500 - 7.999 15 2,225,608.24 14.63 580.4 79.8)
8.000 - 8.499 5 547,396.62 3.6 592.91 79.92
8.500 - 8.999 9 1,458,312.97 9.59 579.2| 76.72
9.000 - 9.499 2 302,643.02 1.99 549.8| 73.67
9.500 - 9.999 2 190,934.32 1.26 573.7 87.8
10.000 - 10.499 1 81,531.27 0.54 592 80
10.500 - 10.999 2 208,623.39 1.37 543.3] 8222
Total: 89 15,208,827.13 100 619.8 77.9
Minimum: 5.450

Maximum: 10.990
Weighted Average: 7.118
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7. Original Loan-to-Value Ratio (%)

Aggregate % of
Principal Aggregate
Principa!l
Balance Balance
Original Loan-to-Value Number . Outstanding OLTV
Outstanding as
as of
of the Cut-off
Ratio (%) Mortgage | of the Cut-off Date mc F“ < FICO (%)
Loans ate
<= 25.00 1 121,877.38 0.8 719 21.22
25.01 - 30.00 1 268,727 .04 1.77 631 26.9
40.01 - 45.00 2 163,173.32 1.07 628.9 43.9
55.01 - 60.00 2 335,205.61 2.2 576.8] 59.07
60.01 - 65.00 5 1,120,392.79, 7.37 579.5] 62.34)
65.01 - 70.00 3 729,375.11 4.8 577.5] 68.25
70.01-75.00 13 2,070,429.67 13.61 630.1) 73.09
75.01 - 80.00 22 3,549,760.52 23.34 634 .4 78.38
80.01 - 85.00 19| 2,456,031.56 16.15) 613.6) 83.81
85.01 - 90.00 24 4,255,996.85 27.98] 622.1 89.34
90.01 - 95.00 1 137,857.28 0.91 670 92
Total: 89 15,208,827.13 100 619.8 77.9
Minimum: 21.22

Maximum: 92.00
Weighted Average by Original Balance: 77.900
Weighted Average by Current Balance: 77.896
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8. Qualifying FICO Score

Aggregate % of
Principal Aggregate
Principal
Balance Balance
Number . Outstanding oLTV
Outstanding as
as of
of the Cut-off
Qualifying FICO Score Mortgage | of the Cut-off Date Date FICO (%)
Loans

500 - 519 3 394,772.05] 2.6 506.9] 74.99
520 - 539 6 891,640.62 5.86 530.4] 73.64
540 - 559 10 1,869,355.01 12.29 553.6] 79.98]
560 - 579 9 1,355,684.34 8.91 569.1 73.42
580 - 599 11 1,583,799.82 10.41 590 74.81
600 - 619 7 1,107,423.70 7.28 608.9] 82.04
620 - 639 13 2,707,665.19| 17.8) 630.9] 79.35
640 - 659 5 742,383.79] 4.88 648.5 86.63
660 - 679 12 2,056,013.44 13.52 668] 76.04
680 - 699 6 1,299,619.52 8.55) 687.3] 85.76
700-719 4 580,107.88 3.81 710 67.3
740 - 759 2 485,494 .88 3.19 751.5] 73.02
780 - 799 1 134,866.89 0.89 785 70.89
Total: 89 15,208,827.13| 100 619.8] 77.9
Minimum: 503

Maximum: 785

Weighted Average: 620
% UPB missing FICOs: 0.0
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9. Range of Debt-to- Income Ratios

Aggregate % of
Principal Aggregate
Principal
Balance Balance
Range of Debt-to- Number : Outstanding oLV
Outstanding as
as of
of the Cut-off
Income Ratios Mortgage | of the Cut-off Date Date FICO (%)
Loans
<= 20.00 4 718,070.95 4.72 622.2] 85.99
20.01 - 25.00 3 670,510.36) 4.41 566.7] 73.28
25.01 - 30.00 9| 1,513,878.25 9.95) 618.1] 67.53
30.01 - 35.00 9 1,413,803.21 9.3 621.7] 79.27,
35.01 - 40.00 16 2,434,169.43 16 635 77.24
40.01 - 45.00 22 4,072,771.38 26.78 626] 80.75
45.01 - 50.00 22 3,689,975.63 24.26 625.7] 79.26
50.01 - 55.00 4 695,647.92 4.57 548.5] 72.15
Total: 89 15,208,827.13 100 619.8 77.9
Minimum: 11.00

Maximum: 55.00
Weighted Average: 39.64
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10. State

Aggregate % of
: Aggregate
Principal i
Principal
Balan Balance
Number ala .nm Outstanding OLTV
Outstanding as
as of
of the Cut-off
State Mortgage | of the Cut-off Date FICO (%)
Date
Loans
llinois 9| 2,151,619.06 14.15 608.4] 73.83
Florida 8| 1,759,092.77 11.57 613.21 78.65
Alabama 9 1,171,277.68 7.7 608.8] 81.86
Pennsylvania 7| 1,072,825.10 7.05 605.5 81.09
Minnesota 7 1,053,826.97 6.93 587.7] 81.27
Connecticut 7 1,038,842.48 6.83 628.5] 78.96
California 5 1,021,306.49 6.72) 614.9] 70.18
Massachusetts 4 936,399.70 6.16) 576.9] 66.28
Wisconsin 6 777,991.80 5.12, 597.7] 82.91
Colorado 3 609,673.87 4.01 721.3] 71.29
Michigan 4 481,476.82 3.17 612.8] 74.92
Georgia 2 422,062.83] 2.78 659 78.31
North Carolina 3 409,068.42 2.69 616.5 84.18
New York 1 329,670.85 2.17 680 8292
Washington 1 313,605.48 2.06 682 90|
Louisiana 1 212,888.52 1.4 705 77.5
Delaware 1 197,808.47 1.3 635 90|
Indiana 2 194,131.00 1.28] 618.2] 81.63]
Oregon 2 186,707.23 1.23 647.9] 73.48
Maryland 1 148,851.38) 0.98 636{ 78.42
Ohio 1 143,614.35) 0.94; 647 90
Texas 1 139,363.76, 0.92 661 79.26)
Vermont 1 111,433.82 0.73 545 75.85
lowa 1 111,076.49, 0.73 743 80,
Arizona 1 © 107,159.68 0.7 589 90,
South Carolina 1 107,052.11 0.7 608 90
Total: 89 15,208,827.13 100 619.8 77.9

Number of States Represented: 26

Top




11. Occupancy Status

Aggregate % of
h Aggregate
Principal S
Principal
Balance
Number Balance Outstanding oLTV
Outstanding as
as of
of the Cut-off
Occupancy Status Mortgage | of the Cut-off Date Date FICO (%)
Loans
Owner Occupied 86 14,749,522.74 96.98 618.3 77.8)
Investment 2 352,252.28, 2.32 687.6] 78.2
Second Home 1 107,052.11 0.7 608 90
Total: 89| 15,208,827.13 100 619.8 77.9
Top
12. Income Documentation
% of
.ﬂwﬂ”mm”w Aggregate
Principal
Balance Balance
Number . Outstanding OLTV
Outstanding as
as of
of the Cut-off
Income Documentation Mortgage | of the Cut-off Date Date FICO (%)
Loans
Full Documentation 63 10,596,030.05] 69.67 630.2 78.6)
Stated Documentation 16 2,532,149.69 16.65 600.8 71.1
Limited Documentation 10 2,080,647.39 13.68] 590.6] 82.56
Total: 89 15,208,827.13 100 619.8 77.9

Top



13. Purpose

Aggregate A % of
Principal m.wnm.mmnm
Principal
Balance Balance
Number . Outstanding OLTV
Outstanding as
as of
of the Cut-off
Purpose Mortgage | of the Cut-off Date FICO (%)
Loans Date
Refinance - Debt Consolidation Cash Out 71 13,004,442.94 85.51 617.7 77.77
Refinance - Debt Consolidation No Cash ( 16| 1,962,425.46 12.9 633] 77.25)
Purchase 2] 241,958.73 1.59] 628.1 90
Total: 89 15,208,827.13 100 619.8 77.9
Jop
14. Risk Category
% of
garesne | Aggreoat
Principal
Balance Balance
Number N Outstanding oLTV
Outstanding as
as of
of the Cut-off
Risk Category Mortgage | of the Cut-off Date Date FICO (%)
Loans
B 11 1,649,933.26 10.85) 546.8] 74.05|
C 7 937,026.36| 6.16, 54271 71.63
D 1 91,752.41 0.6 531 60
1A 9 1,653,785.96| 10.87 568] 76.23
2A 15 2,490,287.37, 16.37 601.1 79.62
3A 8 1,236,107.26 8.13 613.1 81.83
4A 11 2,250,090.86| 14.79] 631.5 78.09
SA 5 887,419.54 5.83 641.1 88.58|
B6A 10 1,629,493 47 10.71 669 76.34
7A 7 1,512,508.04 9.94 689.8] 84.6
8A 5 870,422.60 5.72 747.2] 66.33
Total: 89 15,208,827.13 100 619.8] 77.9,

3




15. Property Type

Aggregate % of
Principal Aggregate
Principal
Balance
Number Balance Outstanding oLTV
Outstanding as
as of
of the Cut-off
Property Type Mortgage | of the Cut-off Date Date FICO (%)
Loans
Single Family Detached 81 13,536,322.26 89 621.2 78.01
2-4 Family 4 1,056,314.78 6.95) 598.8| 71
Condo 2 361,644.28) 2.38 641 88.37
Attached PUD 1 185,275.35 1.22 583 30
Manu. Housing / Mobile 1 69,270.46 0.46 671 73.16
Total: 89 15,208,827.13 100 619.8 77.9
Top
16. Prepayment Penalty Term (mos.)
Prepayment
Aggregate % of
Penalty Principal >mm3.mm8
Principal
Balance Balance
Term Number . Outstanding oLTV
OQutstanding as
as of
of the Cut-off
(mos.) Mortgage | of the Cut-off Date oU ut-o FICO (%)
Loans ate
0 25 5,141,080.90 33.8 629.5 78.17
36 64 10,067,746.23 66.2) 61491 77.75
Total: 89 15,208,827.13 100 619.8 77.9

Non-zero Weighted Average Prepay Penalty Term: 36

Top




17. Conforming vs. Nonconforming

Aggregate % of
Conforming nm a Aggregate
Principal h
Principal
Balance Balance
vs. Number . Outstanding OLTV
Outstanding as
as of
of the Cut-off
Nonconforming Mortgage | of the Cut-off Date Date FICO (%)
Loans
Conforming 84 12,964,119.14 85.24 614.9] 77.96
Non-conforming 5 2,244,707.99 14.76 648.6| 77.51
Total: 89 15,208,827.13 100 619.8] 77.9

3




18. Maximum Mortgage Rate (%)

Aggregate % of
N Aggregate
Principal oo
Principal
Bal Balance
Number a m:.nm Outstanding OLTV
Outstanding as
as of
of the Cut-off
Maximum Mortgage Rate (%) Mortgage | of the Cut-off Date Date FICO (%)
Loans
11.000 - 11.499 2 388,694.05 3.59 685.1 70.07
11.500 - 11.999 10 1,829,104.78] 16.89 652.7] 74.94
12.000 - 12.499 7 1,362,768.34 12.58 623.2] 78.81
12.500 - 12.999 11 2,025,234 12, 18.7 583.7] 77.85
13.000 - 13.499 8 1,282,724.22) 11.84) 604.9] 74.46
13.500 - 13.999 13 1,884,787.19 17.4 570.3] 79.58
14.000 - 14.499 3 317,835.45 2.93 540 78.97
14.500 - 14.999 6 1,036,207.76 9.57 583.9 73.2
15.000 - 15.499 2 302,643.02 2.79 549.8 73.67
15.500 - 15.999 2 190,934.32 1.76) 573.7 87.8
16.500 - 16.999 2 208,623.39 1.93 543.3] 82.22
Total: 66 10,829,556.64 100 601 76.83

Minimum: 11.450
Maximum: 16.990
Weighted Average: 13.203

The above table is based on Adjustable Mortgage Loans only

Top




19. Minimum Mortgage Rate (%)

Aggregate % of
Principal Aggregate
Principal
Balance Balance
Number . Outstanding OLTV
Outstanding as
as of
of the Cut-off
Minimum Mortgage Rate (%) Mortgage | of the Cut-off Date Date FICO (%)
Loans

5.000 - 5.499 2 388,694.05! 3.59 685.1 70.07|
5.500 - 5.999 10 1,829,104.78 16.89] 652.7] 74.94
6.000 - 6.499 7 1,362,768.34 12.58 623.2] 78.81
6.500 - 6.999 1 2,025,234.12 18.7, 583.7] 77.85]
7.000 - 7.499 8 1,282,724.22 11.84 604.9] 74.46
7.500 - 7.999 13 1,884,787.19] 17.4 570.3] 79.58|
8.000 - 8.499 3 317,835.45] 2.93 5401 78.97
8.500 - 8.999 6 1,036,207.76 9.57 583.9, 73.2
9.000 - 9.499 2 302,643.02 2.79 549.8] 73.67
9.500 - 9.999 2 190,934.32 1.76] 573.7 87.8
10.500 - 10.999 2 208,623.39 1.93 543.3] 82.22
Total: 66 10,829,556.64] 100 601] 76.83
Minimum: 5.450

Maximum: 10.990
Weighted Average: 7.203

The above table is based on Adjustable Mortgage Loans only

Top




20. Gross Margins (%)

Aggregate % of
N Aggregate
Principal T
Principal
Balance Balance
Number . Outstanding OoLTV
Outstanding as
as of
of the Cut-off
Gross Margins (%) Mortgage | of the Cut-off Date Date FICO (%)
Loans

4.750 - 4.999 1 128,183.45 1.18 718 79.13
5.000 - 5.249 2 542,559.37 5.01 689.8 80.79
5.250 - 5.499 5 551,372.20 5.09 665.71 71.95
5.500 - 5.749 3 588,446.39 5.43 637 89.92
5.750 - 5.999 12 2,234,960.94 20.64 631.1] 73.75
6.000 - 6.249 17 2,776,538.35 25.64 600.7] 81.74
6.250 - 6.499 9 1,592,319.03 14.7 566.7] 76.22
6.500 - 6.749 10 1,482,623.01 13.69] 551.6] 71.89
6.750 - 6.999 7| 932,553.90 8.61 537.9] 70.51
Total: 66 10,829,556.64 100 601) 76.83
Minimum: 4.750

Maximum: 6.750
Weighted Average: 6.006

The above table is based on Adjustable Mortgage Loans only

Top




21. Next Adjustment Date

Aggregate % of
Principal Aggregate
Principal
Balance Balance
Number h Outstanding OLTV
Outstanding as
as of
of the Cut-off
Next Adjustment Date Mortgage | of the Cut-off Date Date FICO (%)
Loans
2006-01 4 496,302.99 4.58 6344 751
2006-02 5 631,374.04 5.83 579.6] 78.79
2006-03 3 347,962.55 3.21 5459 73.07
2006-05 1 128,183.45 1.18 718  79.13
2006-06 2 527,016.73 4.87 624.1] 85.23
2006-07 51 8,698,716.88| 80.32 599.7| 76.4
Total: 66| 10,829,556.64 100 601] 76.83

Minimum: 2006-01-01
Maximum: 2006-07-01
Weighted Average: 2006-06-08

The above table is based on Adjustable Mortgage Loans only

Top




22. Initial Periodic Cap (%)

Aggregate % of
Principal >mm3.mm8
Principal
Balance Balance
Number . Outstanding OoLTV
Outstanding as
as of
of the Cut-off
Initial Periodic Cap (%) Mortgage | of the Cut-off Date Date FICO (%)
Loans
2 66 10,829,556.64, 100 601 76.83
Total: 66 10,829,556.64 100 601 76.83
Minimum: 2.000
Maximum; 2.000
Weighted Average: 2.000
The abave table is based on Adjustable Mortgage Loans only
Top
23. Periodic Cap (%)
% of
Aggregate
Principal >cm3.@m3
Principal
Balance Balance
Number . Outstanding oLTV
Outstanding as
as of
of the Cut-off
Periodic Cap (%) Mortgage | of the Cut-off Date Date FiCO (%)
Loans
1 66 10,829,556.64 100, 601 76.83
Total: 66| 10,829,556.64 100 601 76.83

Minimum: 1.000
Maximum: 1.000
Weighted Average: 1.000

The above table is based on Adjustable Mortgage Loans only

Top




24. Top Zip Code

A % of
amam.wmnm Aggregate
Principal s
Principal
Balance Balance
Number R Outstanding OLTV
Outstanding as
as of
of the Cut-off
Top Zip Code Mortgage | of the Cut-off Date Date FICO (%)
Loans
33407 1 599,502.30, 3.94 676 76.92
Other 88 14,609,324.83 96.06) 617.5 77.94
Total: 89 15,208,827.13 100 619.8 77.9|
Top
25. Source
% of
areme | agoregat
Principal
Balance Balance
Number N Outstanding OoLTV
Qutstanding as
as of
of the Cut-off
Source Mortgage | of the Cut-off Date Date FICO (%)
Loans
89 15,208,827.13 100 619.8 77.9
Total: 89 15,208,827.13 100 619.8 77.9




26. Original Terms (mos.)

Aggregate % of
Original Principal >um3.cm8
Principal
Balance Balance
Terms Number A Outstanding OLTV
Outstanding as
as of
of the Cut-off
(mos.) Mortgage | of the Cut-off Date FICO (%)
Date
Loans
121-180 2 367,885.90 2.42) 665.1 76.58
181 - 240 2 176,064.81 1.16 666.1 72.05
301 - 360 85 14,664,876.42 96.42 618.2 78
Total: 89, 15,208,827.13 100 619.8 77.9
Minimum: 180
Maximum: 360

Weighted Average: 354.26

Top

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material”), was
prepared solely by the Underwriter(s), is privileged and confidential, is intended for use by the addressee only, and
may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for
the purposes of evaluating such information. Prospective investors are advised to read carefully, and should rely
solely on, the final prospectus and prospectus supplement (the “Final Prospectus”) related to the securities (the
“Securities”) in making their investment decisions. This material does not include all relevant information relating to
the Securities described herein, particularly with respect to the risk and special considerations associated with an
investment in the Securities. All information contained herein is preliminary and it is anticipated that such information
will change. Any information contained herein will be more fully described in, and will be fully superseded by the
preliminary prospectus supplement, if applicable, and the Final Prospectus. Although the information contained in the
material is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no
representation or wamranty that such information is accurate or complete. Such information should not be viewed as
projections, forecasts, predictions, or opinions with respect to value. Prior to making any investment decision, a
prospective investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or
solicit investment banking services from, any company mentioned herein. The issuer of the securities and Fannie
Mae have not prepared, reviewed or participated in the preparation of this material, are not responsible for the
accuracy of this material and have not authorized the dissemination of this material. The Underwriter is acting as
underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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Deutsche Bank @
wneriquest Mortgago Company
Series 2004-R8
All records
15,477 records
Balance: 2,500,000,756

Setection Criterla: All records
Table of Contents

1. FICQ Score

Average Average
Weighted | Current Current Weighted
FICO % Limited | % Stated | Average | Principal | Principal Average Current Qriginal
Score % Full Doc Doc Doc Coupon | Balance Balance Coupon LTV LTV
500 - 549 72.64 14.62 12.7: 8.61 138,121.15} 138,121.15 8.612 72.35 72.43,
550 - 599 70.61 14.08 15.3. 7.745] 151,705.5 ,705.55 7.745! 78.64 78.685
600 - 64! 73.03 12.08; 14, 7.008] 168,849.96 ,849.96 7.008 80.14 0.29
650 - 69 70.56 11.88 17. 6.51] 191,449.4! 44949 6.51 80.67 0.84
700- 74 73.56 8.05 1 8.235) 197,778 .778.01 6.235 79.84 D.01
750 - 78! .86 5.27 20.86] 8.227] 189,237.24 9 237.24 8.227 72.88 3.05
800 »= .59 2157 .84 7A11{ 177,222,971 177,222.97 7411 65.81 65.89
Total: .84, 12,76, 15.4 7.366} 161,530.06| 161,530.068 7.366 78.27 78.4
Minimum; 500
Maximum: 818
Weighted Average: 807.8 -
% UPB missing FICOs: 0.0
Tonp
2. Current Loan-to-Value Ratlo (%)
Average
Current Current Welghted Welghted
Loan-to-Value Principal Average Average Number of
Ratlo (%) CO Score <430 Score 45140 Score 501 Score 5510 Score 80110 Score 85110 Scorg 701400 Score »7] FICO Scor Balance Coupon Margin % Limited Doc| % Stated Doc. Loans
10.01 - 20.00 0| 0 .58 26.89 27.35 23.22, .83 0 13.87, 4,108.09 8342 5.83: 17.22 45.88 33
20. .00 0 0 .92 14. 26.11 20.54 13.82 783 9.08 105,038.54 7.155 5.82: 10.05 27.59 108
30, .00 [) 1.02| 37 22, 2577 10.: .89 4.09] 6.63 121,275.92 7.248 6.1 8.1 23.37 84
40. 0 [+ 1.24 .69 27.1 24.32 13, 4.39, 3.25, 00.23 137,498.18 7.23 8. .58 25.57 87
0 0 102 ki 8.} 16.58 10.34 417 3.84 586.28 137,504.17 7.656 8. 10.53 21.33 49

160.0 0 (K] 24.77] 32.2¢ 20.95 14,1 5.0 1.7 598.54 158,562.88 73 122 10. 28.32] 1650/

. 0 0.3 24.74 31.58, 23.88; 12, 4.7. 1.84, 597.52 155,406.66 7.4 109 12 21.89 008

. ' 0 8.29 315 33.37 19. 5.4 0.88. £186.14 172,813.59 732 .823 14. 7.38 859

. 0 0.65 .24 6.35 48.42 37.5! 3.79 6§91.71 178,242.37 8.894 053] 0. 0.59 218
Totat: 0 0.24) 17.59 30.68) 27.53 16.75, $.85, 1.58, £807.8 161,530.08 7.368 5.961 12, 15.4 15477

Minimum; 10,84

Maximum: 94.98

Waeightod Average: 78.27
t

Iop 4




3, Current Principal Balance ($)

Current Weighted Waighted
Principal Current Original Average Average Number of
Balanee (§) CO Score <490 Score 45110 Score 501 Score 5510 Score 60110 Scare 851{0 Score T014CO Score >7} FICO Score LTV LTV Coupon Margin _ 1% Limited Dac| % Stated Doc Loans |
50,000.01 - 100,000.00 [ .31 25.9 3498 23.38 10.64 3.84 1.18 591.46 74.73 74.86 8.349, 8.138 11.69] 8.6 4816
100,000.01 - 150,000.00 [}] .32 21.81 268.48 12.46 37 1.25 596.84 78.31 78.44 7.598 8.07) 12.29; 4,187
150,000.01 - 200,000, ] .23 19.32 27.55 14.5 4. 1.24 601.47 78.18] 7183 7.328 6.023] 3.1 2,563
200,000.01 - 250,000.00 .37, 15.72 28.03 17.7] 1.5 609.23 78.73 78.8 143 5.949: 12.77 1,523
250,000.01 - 300, 0.11 14.29] . 30.66 17.41 1.62 614.02 79.02; 78. .008 5.908! 13.12 6
300,0¢ - 350,000.00 O 12.38 2 28.07 231 207 622.81 0.54 . .974 .831 2.78 57
350, - 400,00 0 0 10.82' 357 23.9! 1.8 622.81 0. 878/ .787) 4.41 3!
4 - 450,000.00 0 0 4.75 . 2817 26, 1.42 638.01 9 6718 851 .99 1
5 - 500,000.00 0 0.7. 8.09. .4 26.13 27.3 275 634.71 0. . 8.646 .64 4
- §50,000.00 0 11.2 9.18 289 24.2 551 643.09 79. .75 6673 .81 18.1 54
50,000.01 - 600, 0 5.84 17.72 22.34 386. 4.76 548, 78. .03 6.886 5.5 10.’ 8
|60 000.01 - 650, [ 0 ] 0 100 84 3, i 6.1 5.
50,00C - 700,000.00 O 0 [ 0 66.3 685.3 89.. 69.49 5.874; 5.12!
00,000 - 750,000.00 0, [ [§] 0 5t 50| 84 68.12 68.18 6.15 [X
950, 1 - 1,000,000.00 0! 0 0 0 0 74 60.88 60.92 8.35 0
Total: 0; 0.24 17.59/ 30.68 27.5: 18.75! 1.5 607.. 78.2 78.4| 7.268 5,881 12.76 15.4] 15,47
Minimum: 57,968.68
Maximum: 898,070.24
Average: 161,530.06
Top
4. Prepayment Penaity Term (mos.}
Prepayment Average
Penalty Weighted Weighted Current
Term Current Original Average Average Princlpat Number of
(mos.) CO Scare <440 Score 43140 Score 501D Scora 5511 Score 601D Score 851{0 Scare 701400 Score >7) FICO Score LTV LTV Coupon Margin _| Balance % Limited Doc| % Stated Doc | Loans
0.26 18.89 32.26 27.47 4.81 5.04 1.28 03.98: 8.12 7824 7.863 955! 54,650.21 12.82 .01 4,871
2 0 8.4 24. 29.02 1.02 13. 4.37) 33.71 4.16 74.34 8.893 978 00,107.40)] 1 17 388
4 1] 21 23.08 283 9.89) 15. 5.83 343.81 2.24 82.36 7.382] .735 84,630.6¢ 1 .38 23
0 0] .27 38. 24.2 8.09) . 1) 13 5.36! 85.51 7.752] L.0G 80,889.8; .81 28,
6 0.24 17.47 30.. 274 7.45 .55 1.65 8.24 78.5] 78.63 7.15! 964 163,279.4 1 .46 10,068
[Total: 0.24 17.59 30. 27. £.75] .85 1.56; 07.8 78.27 78.4 7.368. .961 161,530.0 1 54 15,477
Non-zero Weighted Average Prepay Penalty Term: 35
Top
5. Mortgage Rate (%}
Average
Welghted Welghted Current
Current Qriginal Average Average Principal Number of
IMortgage Rata (%) CO Seore <440 Score 45140 Score 501 Score 5510 Score 60110 Score 851§0 Score T01L£0 Score >7]  FICO Score LTV LTV Coupon Margin Balance _ | % Limited Doc| % Stated Doc Loans
.001 - 5.500 0 g 0 467 40.32| 11.69! 7068.25 78.05] 78.22 412 4.955 251,070.43) .84 8.34 221
R 0 0.09 433 34.44 42,9 363 65.22 78.26( wm,s.m+ 839 5.372 229,831,42 1,403
[ 0.64 2201 41,72 3, 38.44 7 N_ 78.67 313 6.664] 198,600.67 ,867]
[ 3.62 35.64 38.8 18.4. 18.19] 79.87| 80.02 .815 §.872! 83,6803.73 ,543
0! 0.22 19.43 38,62 28.9¢ 11.8 94.42 77.05; 78.08 322 8.131 59,437.08, 87 2|
0 0.54 21.713 41.1 22.4 .82 580.27 77.99: 78.1 825 6.223 48,533.15 28
0. 0.44 34.18 41 16.0 5.97| . 5735 78.08, 78.1 .322 8.276; 33,617.78 .m?.
0. 0.57 42.74 8.1 14.56 2.54 5 5684.45, 76.71 76.8. 835 6.34 _Nn.enm,uu_ 440
9.0C [] 0.26 44.24 7. 14.3 3.54 583.65 77.58 778 1311 £.331 22,785.03. 711
8 5 0 1.21 48.93] 5. 9.78) 2.77] 1.3 559.34 77.33 71.4: 3 8.378 13,148.08| 650
10.001 - 10.500 0 0 52.681 34 96! 8.55] 1.98] 0.8! 555.91 77.04 77.11 10.2° 6.38 00.983.43 349
10.501 - 11.000 0 1.38 48.56! 8.48 8.88 1.86 0,8 556.46 78 76.08 10774 6.38] 01,585.91 254




[11.001 - 11.500 ] [] 54.07 33.92 .45 2.5 [ 7] 552.31] 78.55 76.6 433 86,269.01] 48.33 106
501 - 12.000 Q 0 54.27 31.68 7. 5, 0.94 0 76.4 76.4 . 402 90,814.75 3817 8
001 - 12.500 0, 0 43.53] 30.76 20.7 0 0 80.. B0, 356 138,795.65| 34.44 ¥
501 - 13.000 0| 0 70.37| 24.88 4.75 [ 76. 786. 598 108,209.82: 69.19 14
.001 - 13.500 0| 0 35.72 84.28 0! 0 08. 68, 8.25 65,261.89' 67.32 3

Total: 0 0.24) 17.59, 30.68 27.5)] 18,7 5.85i 1.5 78.. 78.4 m.ea..— 164,530.06 15.4 15,477

Minimum: 5.200

Maximum: 13.350

Weighted Average: 7.368

Top
6. Mortgage Rate (%)
.
Non Zero Aveorage
% Orlglnal | % Original | % Originat } % Original| % Original | % Original | % Orlginal | Weighted Weighted Welghted Current Welghted
LV v LTV LTV v LTV LTV Average Number of Average Average Principal Average

Mortgage Rate (% 40.01-50.00 {50.01 - 60.00{60.01 - 70.00/70.01 - 80.0¢80.01 - 90.000.01 - 100.0: > 100 FiCO Loans Coupon Margin Balance Coupon % Limited Doc| % Stated Doc

5.001 - 5.500 .48 7. 3.1 35.48 21. ] 706.35) 221 5.412 4.955 251,070.43, 5.412 64 8.4

5.501 - . . 10.11 29.47 3. 0 665.22 1,403 5.839 5372 229,831.42 5.838 .66 9.85

8.001 . . 4. 10.87 283 28. [ 638.44 1,867 6.313: 5.684 198,806.87 6313 12.48 11.8

8.501 - K 4. .89 26 .41 37. 0 618.19 2,542, 6.815 5872 183,603.73 6.815 12.8) 12.16

7.001 - 4. 13.14 4.7 28.99 0 594 .42 97 7.322 6.121 159,437.08 7.322] 13.47 15.93.

7.601 - . 6. 10.05 32.4 253 Q 580.27 28 7.825 8.223 149,533.15 ,mw|m_ 13.5, 15.37

. - . 6. .96 32 28.97 0 573.5 50: 8.322 6276 133,917.79 .322| 14.47 18.;

K - .29 .39 33.39 19.89 0 564.45 1.44¢ .835 6.34 122,926.55 835 13.65 21.2
01 - .04 10.07] 2.8 21. 563.65 m 311 6.33 _Nn 785.03 .31 .18 25.2
501 - 0 .99 9.9 34.94 14.6; 559.34 690, .797 6.37 ,148.08 Ni) .27 27,81
.001 - 10.500 204 9.82 6.81 17, 555.91 349 10.277 6. _ ,983.43 10.27° .82 30.75
.501 - 11.000 1.04 5.77, .83 20. 0 558.46 254 10.776 3 101,589.91 10.771 .21 34.39
001 - 11.500 0 10.78! .08 8.3 0.66 55231 106! 1.289 6.433) 86,269.01 11.289 10.67 6.33
.501 - 12.000 0.8 15.17| 44 11.3 0. 558.45 80, 179 6.402 90, i4.75| 11.779 18.99 8.17
.001 - 12.500 1.3 19 .32 28.11 0. 7.62| 39 .281 6.356 136,785.55 12.281 33.2 34.44
.601 - 13.000 4.04 .82 0. 9.25| 14 §241 8.596) 108,209.82 12,771 8.4 W— 9.18
.001 - 13.500 35.7. [ 64.28 0] 1.07] 3 13.287 8.25) 65,261.89 13.237 32.88] 7.32)

Total: 21 5.1 10.43) 3111 29.28 1.3 07.8 15,477 366 5.961 161,530.08 366 12.76]

Minlmum: 5.200
Maximum: 13.350
Welighted Averaga: 7.2668

Top

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material”), was

and

prepared solely by the L (3}, is p

ial, Is Intended for use by the addressea only, and
may not be provided to any third party o:ﬁ— 5»: the addressee’s legal, tax, financlal and/or accounting advisors for

the purposes of g such pective investors are advised to raad carefufty, and should rely
solety on, the final prosp and p (the “Final P ") related to the securitias (the

itles”) In making their decisk This materlal does not includs af relevant information relating to
the Securities nuwozuon ’ma_: uw:_n:_ui with respect to the risk and special consklerations assoclated with »:

inthe herein is preliminary and it is i that such
will change. Any _ao_‘:_m:o: no:ﬁ_:cn herein will bs more fully uaun:can in, and will be fully u:uoaanou by the
Y prosp i and the Final F Although the inthe

:55:“__ Is based on sources the Underwriter(s) beliave(s) to be reliable, the Underwriter(s) make(s) no
representation or warranty that such ion I3 accurate or lete. Such should not be viewed a3

projections, forecasts, predictions, or oplnions with respect to value, Prior to making any investment decision, a
prospective Investor shall recelve and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Urdlerwriter(s) may hotd long or short positions in or buy and sell Sacurities or related securitios or perform for of
sollch investment banking services from, any company mentioned herein. The issuer of the securitios and Fannie
Mae have not prepared, reviewed or participated In tha preparation of this materlal, are not responsible for the
accuracy of this material and have not avthorlzed the dissemination of this material. The Underwriter I8 acting as

underwriter and not acting as an agant for the Issuer in

on with the pi
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Ameriquest Mortgage Company
Series 2004-R8
All records
15,477 records
Batance: 2,500,000,756

1. Prepayment Terms

. " % of Loans with|% of Loans with| % of Loans

% of Loans without { % of Loans with 1

Prepayment Terms . 2 YR. Prepay 3 YR. Prepay with
Prepay Penalties YR. Prepay 5 YR, Prepay |
Fixed - 10 Year 4274 1.69 0 55.57 0
Fixed - 15 Year 24,56 6.75 0.27 68.42 0
Fixed - 20 Year 21.59 18.61 0.28 59.51 0
Fixed - 25 Year 28.09 8.07 4] 63.84 0
Fixed - 30 Year 15.33 10.63 0.28 73.36 0
A2/13 41.85 1.16 1] 57 g
A2/18 41.23 2.27 0 55.73 0
A2/28 - 33.25 1.66 0.17 64.74 0
Total: 30.75 3.1 0.18 65.74 0
Top

2. Mortgage Insured Loans
Mortgage Insured Loans Current Balance Orig. LTV
N 133,610.97 68
Y 174,669.86 82
Total: 161,530.06 78

Average loan balance (M! Loans): 174,669.86
Weighted Average LTV (M! Loans): 82




3

3. Months to Next Rate Adjustment (ARM Only)

Months to Next Rate Adjustment

(ARM Only) Count
13- 18 899
19 -24 11,916
Total: 12,815
Minimum: 16
Maximum: 24
Weighted Average: 23

Top
4. Gross Margins (%)
Gross Margins (%) Count
3.000 - 3.249 1
3.250 - 3.499 3
3.500 - 3.749 2
3.750 - 3.999 4
4.000 - 4.249 8
4.250 - 4.499 11
4.500 - 4.749 37
4.750 - 4.999 384
5.000 - 5.249 570
5.250 - 5.499 634
5.500 - 5.749 876
5.750 - 5.999 1,326
5.000 - 6.249 4,034
6.250 - 6.499 1,220
6.500 - 6.749 2,197




6.750 - 6.999 1,508
Total: 12,815]
Minimum: 3.000
Maximum: 6.750
Weighted Average: 5.961
The above table is based on Adjustable Mortigage Loans only

Too
5. Maximum Mortgage Rates (%) (ARM Only)
Maximum Mortgage Rates (%) (ARM Only) Count
11.001 - 11.500 189
11.501 - 12.000 1,183
12.001 - 12.500 1,472
12.501 - 13.000 1,998
13.001 - 13.500 1,610
13.501 - 14.000 1,948
14.001 - 14.500 1,281
14.501 - 15.000 1,222
15.001 - 15.500 609
15.501 - 16.000 588
16.001 - 16.500 299
16.501 - 17.000 211
17.001 - 17.500 93
17.501 - 18.000 67
18.001 - 18.500 29
18.501 - 19.000 14
19.001 - 19.500 2
Total: 12,815

Minimum: 11,200
Maximum: 19.250
Weighted Average: 13.398
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6. Months to Next Rate Adjustment (ARM Only)*

Months to Next Rate Adjustment

{ARM Only) Count

13-18 899
19-24 11,916
Total: 12,815
Minimum: 16

Maximum: 24

Weighted Average: 23 .




9. First Liens with Junlor Liens

Weighted Weighted Welghted
% by g 9 ghted 9 Weighted Average
Current Current % of Average ghted g A g Months Average Stated Weighted Average Original
First Llens with Princlpal Principal | Number of | Number of Current Average Average | Maximum to Origtnal | Remalning Average Original | Frequency | FICO
Junlor Llens Loans Loans Balance Coupon Margin Rate Roll Term Term Seasonin: CLTV CLTV Score
1st Lien with Silent Second 15,208,827.13 0.81 89 0.58 170,885.70 7.118 8.006 13.203 22 354.26 351.97 229 779 50.47| 619.8
1st Lien without Silent Second 2,484,791,928.49 99.39 15,388 99.42 161,475.95 7.367 5.961 13.399 23 353.98 352.15 1.83 784 78.4] 607.7
Total: 2,500,000,755.62 100 15,477 100 161,530.06 7.366 5.961 13.398 23 353.88 352.15 1.83 78.4 78.48] 607.8
Top
18. Line Type
Waeightoed Waeighted Waeighted
% by Welghted | Average | Welghted Average Weighted Average
Current Current % of Average ghted ghted A o Months Average Stated Welghted Average Orlginal
Princlpal Principal | Number of | Number of Current Average Averago Maximum to Original | Remalning Average Orlginal Frequency | FICO
Line Type Balance Balance Loans Loans Coupon Margin Rate Rol Yerm Term Ing CLTV CLTV Score
AMC 2,367,584,871.44 94.7 14,821 95.78 159,745.29 7.382 5.968 13.417 23 353.78 351.93 1.84 78.43 78.5] 6073
TCCC 132,415,884.18 5.3 656 4.24 201,853.48 7.084 5847 13.08 23 3578 356.03 1.57 77.94 78.01 617
Total: 2,500,000,755.62 100 15,477 100 161,530.06 7.366 5.981 13.398 23 353.98 352.18 1.83 78.4 78.48] €07.8
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1. Summary Statistics

As-of / Cut-off Date: 2004-08-01

Number of Mortgage Loans: 10,524

Aggregate Current Principal Balance: 1,838,225,627.27
Minimum Balance: 58,019.76

Maximum Balance: 749,287.36

Average Current Principal Balance: 174,669.86
Aggregate Original Principal Balance: 1,841,554,075.00
Minimum Balance: 60,000.00

Maximum Balance: 750,000.00

Average Original Principal Balance: 174,986.13
1st Lien: 100.00

Weighted Average Gross Coupon: 7.106
Minimum Coupon: 5.200

Maximum Coupon: 13.250

Weighted Average Original Term: 354
Minimum Term: 120

Maximum Term: 360

Weighted Average Remaining Term: 352
Minimum Term: 114

Maximum Term: 360

Weighted Average Margin: 5.803

Minimum Margin: 3.000

Maximum Margin: 6.500

Weighted Average Maximum Rate: 13.107
Minimum Max Rate: 11.200

Maximum Max Rate: 19.250

Weighted Average Minimum Rate: 7.107
Minimum Min Rate: 5.200

Maximum Min Rate: 13.250

Weighted Average Original LTV: 82.04
Minimum Original LTV: 60.07

Maximum Original LTV: 95.00

Weighted Average FICO Score: 619

Minimum FICO: 502

Maximum FICO: 816

Top 5 States: CA(24%).FL(11%).NY(8%),MA(6%),MD(5%)



2. Collateral Type

Aggregate Principal

% of Aggregate Principal

Collateral Number Balance Outstanding as | Balance Outstanding as of OLTV
Type of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
Seo-28 8,136 1,470,085,033.66 79.97 612.9 82.3
Fixed - 30 Year 1,762 285,329,845.83, 16.07, 647.8 81.15
Jha-18 141 18,204,144.82 0.99) 617.9 81.97
Fixed - 15 Year 168 17,858,587.67 0.97| 643.9, 79.11
Fixed - 20 Year 137 16,845,524.56 0.92 653.7| 80.06
Sea-13 118 13,206,155.50 0.72 616.6 80.36
Fixed - 25 Year 35 4,416,303.64 0.24 673.3 82|
Fixed - 10 Year 27 2,280,031.59 0.12 631.8] 78.46
Total: 10,524 1,838,225,627.27 100 619.4 82.04

g




3. Principal Balance at Origination ($)

Number Principal Remaining | Debt
of Balance % of Principal Term to to- Gross

Mortgage as of Balance as of Maturity | Income | Coupon oLTV
Principal Balance at Origination ($) Loans Origination Origination {months) (%) (%) [FICO| (%)
50,000.01 - 100,000.00 2,532 201,999,890.00 10.97| 338.67] 36.36 7.926] 610] 80.36
100,000.01 - 150,000.00 2,922 362,696,762.00 19.7] 349.9] 38.74 7.381] 609 8292
150,000.01 - 200,000.00 1,885 327,604,746.00 17.79 353.47] 39.19 7.156] 612 8247
200,000.01 - 250,000.00 1,200 268,623,153.00 14.59 354.79]  39.91 6.95 620{ 81.92
250,000.01 - 300,000.00 783 214,621,719.00 11.65 355.84| 40.22 6.84] 623[ 81.8
300,000.01 - 350,000.00 493 160,203,072.00 8.7 356.1 40.31 6.823] 632] 82.62
350,000.01 - 400,000.00 296 110,240,881.00 5.99 356.14] 41.18 6.761] 627] 82.22
400,000.01 - 450,000.00 185 78,706,756.00] 4.27| 354.73 39.7 6.651] 643] 82.18,
450,000.01 - 500,000.00 134 63,897,618.00 3.47 356.87] 39.68 6.59] 636] 82.19
500,000.01 - 550,000.00 44 23,112,946.00 1.26 358.71 37.19 6.632] 646] B2.67
550,000.01 - 600,000.00 45 26,296,533.00 1.43 358.75] 3793 6.522| 645| 77.01
650,000.01 - 700,000.00 3 2,050,000.00, 0.1 358.66{ 3515 5.874] 685] 69.49
700,000.01 - 750,000.00 2 1,499,999.00 0.08 359 42 6.15| 648| 68.18
Total: 10,524 1,841,554,075.00 100, 352.32] 39.23 7.106] 619] 82.04

Minimum: 60,000.00
Maximum: 750,000.00
Average: 174,986.13
Total: 1,841,554,075.00




4. Range of Principal Balances as of the Cut-off Date ($)

Aggregate Principal

% of Aggregate Principal

Range of Principal Balances as Number Balance Outstanding as | Balance Outstanding as of OoLTV
of the Cut-off Date ($) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
50,000.01 - 100,000.00 2,536 201,958,022.23] 10.99, 610.4] 80.36
100,000.01 - 150,000.00 2,924 362,499,694.32 19.72 609 82.92
150,000.01 - 200,000.00 1,885 327,346,036.13 17.81 612.2) 82.49
200,000.01 - 250,000.00 1,198 267,981,440.45 14.58 619.8] 81.89
250,000.01 - 300,000.00 784 214,737,898.06 11.68 6228 8186
300,000.01 - 350,000.00 490 159,104,479.99 8.66 631.7] 82.57
350,000.01 - 400,000.00 294 109,350,904.08 5.95 626.9] 8219
400,000.01 - 450,000.00 187 79,452,497 .47, 4.32 643.3] 82.15!
450,000.01 - 500,000.00 132 62,895,895.41 3.42 635.6 8223
500,000.01 - 550,000.00 44 23,086,394.78 1.26 645.5| 82.67]
550,000.01 - 600,000.00 45 26,266,672.03 1.43 6452 77.01
650,000.01 - 700,000.00 3 2,047,144 .48 0.1 685.3] 69.49
700,000.01 - 750,000.00 2 1,498,547 .84 0.08 648] 68.18
Total: 10,524 1,838,225,627.27 100 619.4] 82.04

Minimum: 58,019.76
Maximum: 749,287.36
Average: 174,669.86




5. Months Remaining

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV
Months Remaining of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
61-120 27 2,280,031.59 0.12] 631.8] 78.46)
121 - 180 286 31,064,743.17] 1.69 632.3] 79.64]
181 - 240 278 35,049,669.38 1.91 635.1f 81.05
241 - 300 - 35 4,416,303.64 0.24 673.3 82
301 - 360 9,898 1,765,414,879.49 96.04 618.7] 82.11
Total: 10,524, 1,838,225,627.27, 100 619.4] 82.04]
Minimum: 114 '
Maximum: 360

Weighted Average: 352.32

Top




6. Current Mortgage Rate (%)

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV

Current Mortgage Rate (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
5.000 - 5.499 115 29,393,862.46 1.6 705.7) 78.87
5.500 - 5.999 1,311 305,922,447.48 16.64) 667.7] 81.17
6.000 - 6.499 1,233 254,365,074.45 13.84 6384 81.11
6.500 - 6.999 2,579 484,692,734.78 26.37 621.9 824
7.000 - 7.499 1,040 165,335,272.40 8.99 607.9[ 82.09
7.500 - 7.999 1,783 272,437,048.64 14.82; 591.8| 82.81
8.000 - 8.499 598 83,741,726.19 4.56 588 83.17
8.500 - 8.999 957 127,221,394.83 6.92 5754| 8273
9.000 - 9.499 267 34,751,010.14 1.89 5772 82.68
9.500 - 9.999 357 47,160,923.86 2.57 568] 81.92
10.000 - 10.499 112 12,838,626.50) 0.7] 569.5| 82.11
10.6500 - 10.999 104 11,779,071.28 0.64 568.9] 83.18
11.000 - 11.499 24 2,161,754.47 0.12 567.5|  80.16!
11.500 - 11.999 27 2,999,152.78 0.16 558.8] 80.97
12.000 - 12.499 12 3,009,817.70 0.16] 563.7] 84.16
12.500 - 12.999 3| 289,862.00 0.02 534.8] 7238
13.000 - 13.499 2) 125,847.31 0.01 575  77.04
Total: 10,524 1,838,225,627.27 100 619.4] 82.04
Minimum: 5.200

Maximum: 13.250
Weighted Average: 7.106

3




7. Original Loan-to-Value Ratio (%)

Aggregate Principal

% of Aggregate Principal

Original Loan-to-Value Number Balance Outstanding as | Balance Qutstanding as of OLTV
Ratio (%) of Mortgage Loans .of the Cut-off Date the Cut-off Date FiCO (%)
60.01 - 65.00 387 61,043,126.11 3.32 613.3] 62.76
65.01 - 70.00 681 118,625,361.35 6.45 615.9] 67.98
70.01 - 75.00 1,184 198,530,494 .89 10.8 609.7] 73.29
75.01 - 80.00 2,164 363,245,723.68, 19.76 616, 78.7
80.01 - 85.00 2,165 391,962,102.16| 21.32 606.1 83.63
85.01 - 90.00 3,736 668,060,870.63 36.34| 629] 89.13
90.01 - 95.00 207 36,757,958.45| 2 6951 94.02
Total: 10,524 1,838,225,627.27 100 619.4] 8204
Minimum: 60.07

Maximum: 95.00
Weighted Average by Original Balance: 82.043
Weighted Average by Current Bafance: 82.043

Top




8. Qualifying FICO Score

Aggregate Principal

% of Aggregate Principal

Number Balance Qutstanding as | Balance Outstanding as of OLTV

Qualifying FICO Score of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
500 - 519 7| 933,720.25 (.05 508.7 84.79
520 - 539 799 122,442,594.31 6.66! 529.4 78.1
540 - 559 1,110 172,678,791.83 9.39 551.5] 80.35
560 - 579 1,299 209,664,122.40 11.41 569.5 81.77
580 - 599 1,256 212,069,099.89 11.54 589.5 81.82
600 - 619 1,281 220,990,023.83 12.02] 609.6 81.93]
620 - 639 1,389 244 ,821,752.58 13.32 629.2 83.61
640 - 659 1,197 226,774,449.99 12.34 649.1 83.01
660 - 679 839, 160,282,224.00 8.72 668.6 82.92
680 - 699 569 112,009,618.76 6.09| 688.7 83.24
700-719 346 69,098,558.43 3.76 709] 83.27
720-739 191 38,825,404.98 2.11 727.9] 83.86
740 - 759 142 28,212,523.91 1.53 748.3 79.82
760 - 779 61 12,885,787.88 0.7 768.9 79.09
780 - 799 33 5,392,811.40] 0.29 787.5] 75.55]
800 >= 5 1,144,142.83] 0.06 806.7] 83.35
Total: 10,524 1,838,225,627.27 100 619.4 82.04
Minimum: 502

Maximum: 816
Weighted Average: 619
% UPB missing FICOs: 0.0

3




9. Range of Debt-to- Income Ratios

Aggregate Principal

% of Aggregate Principal

Range of Debt-to- Number Balance Outstanding as | Balance Outstanding as of OLTV
Income Ratios of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
<=20.00 653 105,396,623.16 5.73 625.1 80.66|
20.01 - 25.00 626 94,621,159.85 5.15 621.6 81.06
25.01 - 30.00 943 147,641,409.67| 8.03 621.3 81.58
30.01 - 35.00 1.320, 219,800,358.82 11.96] 622 81.79
35.01 - 40.00 1,575 275,606,751.09 14.99 619.2 82.14
40.01 - 45.00 2,043 367,636,599.79 20 621.9 82.2
45.01 - 50.00 3,008 559,383,105.14 30.43] 621.1 82.68
50.01 - 55.00 356 68,139,619.75 3.71 569.1 80.87
Total: 10,524 1,838,225,627.27 100 619.4 82.04
Minimum: 2.00

Maximum: 55.00
Weighted Average: 39.23




10. State

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV

State of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)

California 1,703 447,273,769.70 24.33] 627.5] 80.49
Florida 1,522 209,727,373.60 11.41 606.4] 82.45
New York 573 142,958,859.80 7.78 627.8] 80.29
Massachusetts 490 113,902,260.56 6.2 621.6] 80.12
Maryland 463 85,299,557.03 4.64 6156/ 83.18
lilinois 453 75,156,793.89 4.09 612.4] 82.59
Texas 648 70,270,712.82 3.82 606.4] 79.05
Minnesota 321 56,673,589.97 3.08 621.9 84.08
Michigan 383 51,627,396.90 2.81 618.9/ 83.26
Pennsylvania 366 47,664,259.46 2.59 614.5{ 83.85
Connecticut 240 42,963,580.72 2.34 623.2 81.4
Washington 219 42,384,251.37 2.31 620 84.26
Georgia 279 40,417,918.33 2.2 610.9) 84.89
Wisconsin 260 38,060,436.79) 2.07 622.2] 83.71
Colorado 193 35,756,073.02 1.95) 627.3] 83.97
Nevada 131 29,542,890.87 1.61 627.1] 82.28
Indiana 233 26,731,767.96 1.45 623.4f 8574
Rhode Island 132 25,988,690.25 1.41 615.5 81.13
Tennessee 183 23,980,746.63 1.3 617] 84.88
Arizona 161 23,563,817.64 1.28 623 85.13
Missouri 178 22,899,464.98 1.25 603.8] 84.57
Alabama 190 21,854,760.11 1.19] 614.3] 83.45
New Hampshire 88 15,962,715.56 0.87 611.4] 81.67
Louisiana 132 14,955,983.00 0.81 598.8 83.1
North Carofina 108, 14,186,761.47 0.77, 617.7] 85.72
Hawaii 53 14,158,746.46 0.77 644.5] 81.98
Ohio 120 14,107,756.16 0.77 619.3| 85.79
Kansas 99 11,905,345.49 0.65 6249 85.71
Maine 73, 10,980,188.12 0.6 617.3] 81.11
Delaware 70 10,214,822.46) 0.56 608.8 83.5




Utah 51 7,777,948.15 616.2 85.33
Mississippi 66 7,602,844.73 0.41 597.6) 83.58
Oregon 40 6,728,888.99 0.37 631.6] 82.37
Oklahoma 61 6,375,619.43 0.35 612 84.32
South Carolina 41 4,700,971.99 0.26 598.5] 85.51
Arkansas 42 4,485,940.76 0.24 626.2] 82.48
Kentucky 30 3,717,469.26 0.2 605.2)  81.67
lowa 36 3,648,258.40 0.2 639] 85.22
Nebraska 30 3,173,138.87 0.17 590.7[ 85.73
Wyoming 19 2,238,281.06 0.12 612.5{ 85.92
Vermont 13 2,200,441.89 0.12 612  82.03
Idaho 7 1,357,338.12 0.07| 645.2] 83.44
Montana 11 1,215,094.59) 0.07 597.71  79.41
Alaska 7 1,087,472.45 0.06 620.7] 77.51
South Dakota 3 460,048.36 0.03 647.1] 87.43
North Dakota 3 284,579.10, 0.02 6456 87.17,
Total: 10,524 1,838,225,627.27 100 619.4] 82.04
Number of States Represented: 48
Top
11. Occupancy Status
Aggregate Principal % of Aggregate Principal
Number Balance Qutstanding as | Balance Outstanding as of OoLTV
Occupancy Status of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%}
Owner Occupied 10,074 1,773,328,352.55| 96.47 618.5| 82.16
Investment 357 650,476,618.95 2.75 644.3] 77.95
Second Home 93 14,420,655.77 0.78 640.2] 82.18]
Total: 10,524 1,838,225 627.27 100, 619.4] 82.04




12. Income Documentation

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV
Income Documentation of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
Full Documentation 7,689 1,339,005,089.88 72.84 619.7 82.87
Stated Documentation 1,532 265,986,398.22 14.47 626.2y 77.55
Limited Documentation 1,303 233,234,139.17 12.69 610.1 82.42
Total: 10,524 1,838,225,627.27| 100 619.4| 82.04

Top
13. Purpose
Aggregate Principat % of Aggregate Principal
Number Balance Outstanding as | Balance Outstanding as of OoLTV

Purpose of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
Refinance - Debt Consolidation Cash Out 9,794 1,721,433,922.38 93.65 618.8] 81.96
Refinance - Debt Consolidation No Cash Out 704 111,668,820.35 6.07 627.9] 83.21
Purchase 26 5,122,884.54 0.28 636.7] 83.64
Total: 10,524 1,838,225,627.27| 100 619.4] 82.04

3




14. Risk Category

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of oLTV

Risk Category of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)

B 1,214 182,869,361.03 9.95 5371 77.92
1A 846 142,009,803.06 7.73 573.8 80.73
2A 3,044 499,675,701.12 27.18 584 82.12
3A 1,063 185,879,589.35 10.11 614 81.79
4A 1,178 208,302,403.61 11.33] 630.9) 83.89
5A 1,068 204,929,936.75 11.15 649.1] 83.18
BA 788 152,052,196.72 8.27 668.1] 83.06
7A 734 145,727,216.06 7.93 692.6] 83.01
8A 589 116,779,419.57 6.35 736.7] 8236
Total: 10,524 1,838,225,627.27| 100 619.4] 82.04]

Top
15. Property Type
Aggregate Principal % of Aggregate Principal
Number Balance Outstanding as | Balance Outstanding as of OLTV

Property Type of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
Single Family Detached 9,187 1,569,440,481.42 85.38 618 82.24
2-4 Family 518 118,910,908.94 6.47 635.5| 78.98
Condo 391 71,201,587.71 3.87 629.3| 8258
PUD 331 64,049,904.94 3.48 612.8| 82.05
Attached PUD 43 7.366,589.31 0.4 621.2] 84.62
Single Family Attached 54 7,256,154.95 0.38 614.5] 82.03
Total: 10,524 1,838,225,627.27| 619.4)| 82.04

100




16. Prepayment Penalty Term (mos.)

Prepayment
Penalty Aggregate Principal % of Aggregate Principa!l
Term Number Balance Outstanding as | Balance Outstanding as of OLTV
(mos.) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
0 3,325 558,876,395.08 30.4 616.8) 81.88
12 264 57,521,303.87 3.13 638.1]  80.02
24 15 3,754,661.17 0.2 653.4] 82.59
30 22 4,477,234.49 0.24 620.7] 86.27
36 6,898 1,213,596,032.66) 66.02] 619.7 82.2
Total: 10,524 1,838,225,627.27 100, 619.4| 82.04
Non-zero Weighted Average Prepay Penalty Term: 35

Top
17. Conforming vs. Nonconforming
Conforming Aggregate Principal % of Aggregate Principal
vS. Number Balance Outstanding as | Balance Outstanding as of OLTV
Nonconforming of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
Conforming 9,752 1,516,174,539.88 82.48) 616.2] 82.12
Non-conforming 772 322,051,087.39 17.52 634.5| 81.68
Total: 10,524 1,838,225,627.27 100 619.4] 82.04




18. Maximum Mortgage Rate (%)

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV

Maximum Mortgage Rate (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)

11.000 - 11.499 114 29,097,222.04 1.94 705.6] 78.82
11.500 - 11.999 1,097 258,006,074.77 17.18 662.8] 81.38
12.000 - 12.499 984 203,127,176.76 13.53 628.4] 81.59
12.500 - 12.999 2,028 385,722,858.74 25.69 613.1] 8285
13.000 - 13.499 805 131,583,397.58 8.76 598.8] 82.08
13.500 - 13.999 1,429 223,154,380.12 14.86 584.6] 82.79
14.000 - 14.499 471 69,392,691.97| 4.62 582.4| 83.33
14.500 - 14.999 747 103,724,379.32 6.91 572.1 82.95
15.000 - 15.499 217 30,100,564.66 2 575.9] 83.16
15.500 - 15.999 283 39,672,750.68 2.64 568.2] 81.93
16.000 - 16.499 88 10,755,153.93 0.72 670.3] 82.57
16.500 - 16.999 78 9,665,764.71 0.64 571.8] 83.87
17.000 - 17.499 18 1,709,691.71 0.11 569.4 80.6
17.500 - 17.999 22 2,637,711.37] 0.18 559.6] 81.62
18.000 - 18.499 9 2,729,806.31 0.18 564! 84.15
18.500 - 18.999 3 289,862.00 0.02 534.8] 72.38
19.000 - 19.499 2 125,847.31 0.01 575 77.04
Total: 8,395 1,501,495,333.98 100 613] 82.28

Minimum: 11.200
Maximum: 19.250
Weighted Average: 13.107

The above table is based on Adjustable Mortgage Loans only

Top




19. Minimum Mortgage Rate (%)

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV

Minimum Mortgage Rate (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
5.000 - 5.499 114 29,097,222.04 1.94 705.6] 78.82
5.500 - 5,999 1,097 268,006,074.77 17.18) 662.8 81.38
6.000 - 6.499 984 203,127,176.76 13.53 628.4] 81.59
6.500 - 6.999 2,028 385,722,858.74 25.69) 613.1] 82.85
7.000 - 7.499 805 131,583,397.58 8.76| 598.8 82.06]
7.500 - 7.999 1,429 223,154,380.12 14.86 584.6] 82.79
8.000 - 8.499 471 69,392,691.97 4.62 582.4] 83.33
8.500 - 8.999 747 103,724,379.32 6.91 5721 82.95
9.000 - 9.499 217 30,100,564.66) 2 5759 83.16
9.500 - 9,999 283 39,672,750.68 2.64 568.2] 81.93
10.000 - 10.499 88 10,755,153.93 0.72 570.3] 82.57
10.500 - 10.999 78 9,665,764.71 0.64] 571.8] 83.87
11.000 - 11.499 18 1,709,691.71 0.11 569.4 80.6]
11.500 - 11.999 22 2,637,711.37 0.18 569.6] 81.62
12.000 - 12.499 9 2,729,806.31 0.18] 564]  84.15
12.500 - 12.999 3 289,862.00 0.02) 534.8] 7238
13.000 - 13.499 2 125,847.31 0.01 575] 77.04
Total: 8,395 1,501,495,333.98 100 613 82.28
Minimum: 5.200

Maximum: 13.250
Weighted Average: 7.107

The above table is based on Adjustable Mortgage Loans only

Top




20. Gross Margins (%)

Aggregate Principal % of Aggregate Principal
Number Balance Outstanding as | Balance Outstanding as of OLTV

Gross Margins (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
3.000 - 3.249 1 559,387.05 0.04] 7421 79.43
3.250 - 3.499 3 407,679.98 0.03 593] 83.21
3.500 - 3.749 2 859,766.30 0.06 703.4] 66.68
3.750-3.999 | ) 4 931,681.70 0.06 748.9] 83.58
4.000 - 4.249 7] 1,044,077.17| 0.07, 613.9] 83.82
4.250 - 4.499 9 1,311,146.96 0.09 640.1] 85.98
4.500 - 4.749 30 5,689,063.98 0.38 728.5| 83.12
4.750 - 4.999 342 72,278,686.01 4.81 727.2 83.98
5.000 - 5.249 520 106,803,704.60 7.11 686.9| 83.66]
5.250 - 5.499 566! 113,882,306.75) 7.58 664.4 83.9
5.500 - 5.749 786 156,599,724.07 10.43 646] 83.73
5.750 - 5.999 1,153 2086,196,122.32 13.73] 619.8] 83.48
6.000 - 6.249 3,264 563,233,784.04 37.51 590.5 82.26
6.250 - 6.499 725 119,696,518.35) 7.97| 668.5] 80.08
6.500 - 6.749 983 152,001,684.70 10.12 537.2| 78.02
Total: 8,395 1,501,495,333.98 100 613| 82.28
Minimum: 3.000

Maximum: 6.500
Weighted Average: 5.803

The above table is based on Adjustable Mortgage Loans only

Top




21. Next Adjustment Date

Aggregate Principal % of Aggregate Principal
Number Balance Outstanding as | Balance Outstanding as of oLTV

Next Adjustment Date of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)

2005-12 3 331,208.64 0.02] 599.5| 85.66
2006-01 193] 30,121,975.41 2.01 594.1] 81.17
2006-02 392 67,913,994.69 4.52 594.1] 81.94
2006-03 233 38,750,699.47 2.58 591.6] 81.56]
2006-04 4 515,306.75 0.03 531.8] 78.45]
2006-05 18 2,889,821.78 0.19 637.4] 88.26
2006-06 166 29,417,366.70| 1.96 610.1] 82.93
2006-07 7,381 1,330,866,107.54 88.64 615.1] 82.32
2006-08 5| 688,953.00 0.05] 699.7 75.63
Total: 8,395 1,501,495,333.98 100] 613] 82.28

Minimum: 2005-12-01
Maximum: 2006-08-01
Weighted Average: 2006-06-17

The above table is based on Adjustable Mortgage Loans only

Top




22. Initial Periodic Cap (%)

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV
Initiat Periodic Cap (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
2 i 8,395 1,501,495,333.98 100 613] 82.28
Total: 8,395 1,501,495,333.98 100 613 82.28
Minimum: 2.000
Maximum: 2.000
Weighted Average: 2.000
The above table is based on Adjustable Mortgage Loans only

Top
23. Periodic Cap (%)
Aggregate Principal % of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV
Periodic Cap (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
1 8,395 1,501,495,333.98 100 613] 8228
Total: 8,395 1,501,495,333.98 100 613] 82.28
Minimum: 1.000

Maximum: 1.000
Weighted Average: 1.000

The above table is based on Adjustable Mortgage Loans only

Top




24. Top Zip Code

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV
Top Zip Code of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
92592 17 5,299,616.53 0.29 6258 7947
Other 10,507 1,832,926,010.74 99.71 619.4] 82.05
Total: 10,524 1,838,225,627.27 100, 619.4] 82.04

Top
25. Source
Aggregate Principal % of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV

Source of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
10,524 1,838,225,627.27 100 619.4[ 82.04

Total: 10,524 1,838,225,627.27 100 619.4]  82.04

3




26. Original Terms (mos.)

Original Aggregate Principal % of Aggregate Principal

Terms Number Balance Outstanding as | Balance Outstanding as of OLTV
(mos.) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
61-120 27 2,280,031.59 0.12 631.8f 78.46
121-180 286 31,064,743.17 1.69 632.3] 79.64
181 - 240 278 35,049,669.38 1.91 635.1] 81.05
241 - 300 35 4,416,303.64 0.24 673.3 82
301 - 360 9,898 1,765,414,879.49 96.04 618.7] 82.11
Total: 10,524 1,838,225,627.27, 100 619.4] 82.04
Minimum: 120

Maximum: 360

Weighted Average: 354.23




This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “materiai”), was
prepared solely by the Underwriter(s), is privileged and confidential, is intended for use by the addressee only, and
may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for
the purposes of evaluating such information. Prospective investors are advised to read carefully, and should rely
solely on, the final prospectus and prospectus supplement (the “Final Prospectus”) refated to the securities (the
“Securities") in making their investment decisions. This material does not include all relevant information relating to
the Securities described herein, particularly with respect to the risk and special considerations associated with an
investment in the Securities. All information contained herein is preliminary and it s anticipated that such information
will change. Any information contained herein wili be more fully described in, and will be fully superseded by the
preliminary prospectus supplement, if applicable, and the Final Prospectus. Although the information contained in the
material is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no
representation or warranty that such information is accurate or complete. Such information should not be viewed as
projections, forecasts, predictions, or opinions with respect to value. Prior to making any investment decision, a
prospective investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or
solicit investment banking services from, any company mentioned herein. The issuer of the securities and Fannie
Mae have not prepared, reviewed or participated in the preparation of this material, are not responsible for the
accuracy of this material and have not authorized the dissemination of this material. The Underwriter is acting as
underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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1. Summary Statistics

As-of / Cut-off Date: 2004-08-01

Number of Mortgage Loans: 4,953

Aggregate Current Principal Balance: 661,775,128.35
Minimum Balance: 57,966.66

Maximum Balance: 998,070.24

Average Current Principal Balance: 133,610.97
Aggregate Original Principal Balance: 662,633,164.00
Minimum Balance: 60,000.00

Maximum Balance: 999,000.00

Average Original Principal Balance: 133,784.20
1st Lien: 100.00

Weighted Average Gross Coupon: 8.088
Minimum Coupon: 5.200

Maximum Coupon: 13.350

Weighted Average Original Term: 353
Minimum Term: 120

Maximum Term: 360

Weighted Average Remaining Term: 352
Minimum Term: 114

Maximum Term: 360

Weighted Average Margin: 6.357

Minimum Margin: 4.072

Maximum Margin: 6.750

Weighted Average Maximum Rate: 14.130
Minimum Max Rate: 11.200

Maximum Max Rate: 18.950

Weighted Average Minimum Rate: 8.130
Minimum Min Rate: 5.200

Maximum Min Rate: 12.950

Weighted Average Original LTV: 68.28
Minimum Original LTV: 10.99

Maximum Original LTV: 94.90

Weighted Average FICO Score: 575



Minimum FICO: 500
Maximum FICO: 818
Top 5 States: CA(22%),FL{12%),NY(8%).MA(7%),IL(5%)

Top



2. Collateral Type

% of
Aggregate Principal] Aggregate
Principal
Balance Balance
Collateral Number Outstanding OLTV
Outstanding as
as of
of the Cut-off

Type Mortgage | of the Cut-off Date FICO (%)

Date

Loans

A2/28 4,263 582,635,700.29 88.04 568.1 69.5
Fixed - 30 Year 404 49,291,363.14 7.45 634.3] 58.64)
A2/13 78] 7,974,655.55 1.21 587.7| 62.28
A2/18 79 7,894,717.22 1.19 578 66.48
Fixed - 20 Year 49 6,086,328.02] 0.92 676.1 59.52,
Fixed - 15 Year 54 5,271,468.53 0.8 666.1 55.66,
Fixed - 25 Year 9| 1,366,337.39 0.21 658.4| 54.44
Fixed - 10 Year 17 1,254,558.21 0.19 622.6] 43.86
Total: 4,953 661,775,128.35 100 575.5| 68.28




3. Principal Balance at Origination ($)

Number Principal Remaining{ Debt
of Balance % of Principal | Term to to- Gross

Mortgage as of Batance as of | Maturity |Income|Coupon OLTV
Principal Balance at Origination ($) Loans Origination Origination {months) (%) (%) [FICO| (%)
50,000.01 - 100,000.00 2,277 174,845,836.00 26.39 345.46 37.7 8.843] 570| 68.55
100,000.01 - 150,000.00 1,263 154,703,195.00 23.35 352.9] 39.19] 8.101] 568| 67.87
150,000.01 - 200,000.00 681 118,712,790.00 17.92] 352.38] 40.49] 7.814] 572 66.79
200,000.01 - 250,000.00 325 72,395,548.00 10.93 357.37] 41.67, 7.857| 570f 67.57
250,000.01 - 300,000.00 192 52,291,067.00 7.89 354.19]  41.84 7.695( 578] 68.04
300,000.01 - 350,000.00 85| 27,351,797.00 4.13 358.55] 42.65 7.88] 671] 69.64
350,000.01 - 400,000.00 41 15,325,743.00 2.31 358.71] 39.46[ 7.682{ 592| 67.27
400,000.01 - 450,000.00 23 9,836,956.00 1.48 355.31 43.7 7.349[ 595| 63.32
450,000.01 - 500,000.00 14 6,832,390.00 1.03 3591 40.65 7.046] 627| 66.22
500,000.01 - 550,000.00 10 5,368,200.00 0.81 328.93] 41.37 6.847] 633 67.13
550,000.01 - 600,000.00 40 23,325,642.00 3.52 351.42] 41.25] 6.871] 647| 81.31
600,000.01 - 650,000.00 1 645,000.00 0.1 358 32 6.1] 640| 83.77|
950,000.01 - 1,000,000.00 1 999,000.00, 0.15) 359 32 6.35] 742} 60.92
Total: 4,953 662,633,164.00 100 351.67]  39.81 8.088| 576{ 68.28

Minimum: 60,000.00
Maximum; 999,000.00
Average: 133,784.20
Total: 662,633,164.00

Top




4. Range of Principal Balances as of the Cut-off Date ($)

% of
Aggregate Principal| Aggregate
Principal
: Balance
Range of Principal Balances as Number Balance Outstanding OoLTV
QOutstanding as
as of
of the Cut-off
of the Cut-off Date ($) Mortgage | of the Cut-off Date Date FICO (%)
Loans

50,000.01 - 100,000.00 2,280 174,915,559.69 26.43 569.6] 68.52
100,000.01 - 150,000.00 1,263 154,656,716.02 23.37 568.2f 67.96
150,000.01 - 200,000.00 678] 118,088,607.18 17.84 571.7] 66.73
200,000.01 - 250,000.00 325 72,316,020.07 10.93 570 67.57
250,000.01 - 300,000.00 192 52,212,490.91 7.89) 577.9] 68.04]
300,000.01 - 350,000.00 85) 27,324,382.79 4.13 571 69.64
350,000.01 - 400,000.00 41 15,310,411.18 2.31 591.8{ 67.27
400,000.01 - 450,000.00 23| 9,819,477.01 1.48 595.2] 63.32
450,000.01 - 500,000.00 14 6,826,752.01 1.03 626.9] 66.22
500,000.01 - 550,000.00 10 ' 5,361,681.93 0.81 632.7] 67.13
550,000.01 - 600,000.00 40 23,301,222.36 3.52] 647.1 81.31
600,000.01 - 650,000.00 1 643,736.96 0.1 640]  83.77,
950,000.01 - 1,000,000.00 1 998,070.24| 0.15) 742 60.92
Total: 4,953 661,775,128.35 100 575.5| 68.28

‘Minimum: 57,966.66

Maximum: 998,070.24
Average: 133,610.97

Top




5. Months Remaining

¥

. % of
Aggregate Principal| Aggregate
Principal
Balance Batance
Number o Outstanding OLTV
Qutstanding as
. as of
of the Cut-off
Months Remaining Mortgage | of the Cut-off Date Date FICO (%)
Loans
61-120 17 1,254,568.21 0.19 622.6] 43.86
121 - 180 132 13,246,124.08 2 618.9] 59.64
181 - 240 128 13,981,045.24 2.1 620.7] 63.45
241 - 300 9 1,366,337.39 0.21 658.4] 54.44
301 - 360 4,667 631,927,063.43 95.49 573.3] 68.65
Total: 4,953 661,775,128.35 100 575.5 68.28
Minimum: 114
Maximum: 360

Weighted Average: 351.67

Top




6. Current Mortgage Rate (%)

% of
Aggregate Principal| Aggregate
Principal
Balance Balance
Number Outstanding as Outstanding OLTV
as of
of the Cut-off
Current Mortgage Rate (%) Mortgage | of the Cut-off Date Date FICO (%)
Loans

5.000 - 5.499 13 4,005,087.19 0.61 697.6] 56.13
5.500 - 5.999 181 37,458,199.84] 5.66 668.8 55.19
6.000 - 6.499 174 30,730,794.01 4.64 645]  54.38
6.500 - 6.999 426 69,289,616.81 10.47 616.8] 63.33
7.000 - 7.499 398 65,861,361.04 9.95) 5745 68.21
7.500 - 7.999 1,033 152,050,727.29 22.98 561.4] 69.56
8.000 - 8.499 484 60,572,629.16 9.15 557.3] 70.72
8.500 - 8.999 906 107,046,699.57 16.18 6554.2] 70.83
9.000 - 9.499 274 30,515,911.18 4.61 551.6] 71.78
9.500 - 9.999 503 52,944,474.06 ] 551.4] 73.62
10.000 - 10.499 182 17,466,183.20 2.64] 549 73.41
10.500 - 10.999 205 18,963,174.67 2.87 5458| 74.65
11.000 - 11.499 68 5,718,533.91 0.86 547.4] 74.39
11.500 - 11.999 67 5,530,253.74 0.84 556 74.96
12.000 - 12.499 25 2,158,001.69, 0.33 551.3] 76.09
12.500 - 12.999 13 1,393,542.63 0.21 539 77.61
13.000 - 13.499 1 69,938.36 0.01 508] 46.67
Total: 4,953 661,775,128.35 100 575.5| 68.28
Minimum: 5.200

Maximum: 13.350
Weighted Average: 8.088

Top




7. Original Loan-to-Value Ratio (%)

% of
Aggregate Principall Aggregate
: Principal
Balance Balance
Original Loan-to-Value Number . Outstanding OLTV
Outstanding as
as of
of the Cut-off

Ratio (%) Mortgage | of the Cut-off Date FICO (%)

Date

Loans

<= 25.00 74 7.350,985.93 1.11 622.4] 20.39
25.01 - 30.00 67 7,530,742.96 1.14 640.9] 27.75]
30.01 - 35.00 69 8,794,045.68 1.33 616.9] 32.61
35.01 - 40.00 95 11,095,204.72 1.68 598.5 38
40.01 - 45.00 143 17,716,182.67| 2.68 603.3] 42.85
45.01 - 50.00 243 35,318,900.61 5.34 598.7 47.88
50.01 - 55.00 297 40,922,969.89] 6.18 601.4] 52.87
55.01 - 60.00 646 88,484,674.06 13.37] 579.2 58.3
60.01 - 65.00 277 38,441,945.65 5.81 560.2] 63.36
65.01 - 70.00 294 42,518,104.94 6.42 562.8] 68.24
70.01 - 75.00 1,273 166,912,220.23 2522 546.8] 74.17
75.01 - 80.00 386 48,939,318.54( 7.4 581.5 78.81
80.01 - 85.00 632 81,780,047.73 12.36 567.2 84.16
85.01 - 90.00 444 63,389,722.06{" 9.58 607.4) 89.18]
90.01 - 95.00 13 2,580,062.68, 0.39 620.7] 92.96
Total: 4,953 661,775,128.35 100 575.5| 68.28

Minimum: 10.99
Maximum: 94.90

Weighted Average by Original Balance: 68.280
Weighted Average by Current Balance: 68.285

Top




8. Qualifying FICO Score

% of
Aggregate Principal]l Aggregate
Principal
Balance Balance
Number Outstanding OLTV
Outstanding as
as of
of the Cut-off
Qualifying FICO Score Mortgage | of the Cut-off Date Date FICO (%)
Loans

500 - 518 817 106,274,553.97 16.06 509.2] 67.71
520 - 539 828 105,068,984.12 15.88 529.4] 69.84
540 - 559 828 104,970,467.18 15.86 550.7] 71.05
560 - 579 781 98,315,833.47 14.86 568.4] 71.49
580 - 599 480 63,624,630.14 9.61 589.3] 69.01
600 - 619 381 50,326,253.59 7.6 603 67.6
620 - 639 271 37,438,988.61 5.66 628.8] 63.39
640 - 659 195 31,316,271.61 4.73 649.5| 66.81
660 - 679 128 22,365,919.98 3.38 668.4] 64.64
680 - 699 83 13,918,014.11 21 690.3 61.1
700 - 719 48 8,285,116.39 1.25 709.8] 60.81
720-739 28 5,249,813.35 0.79 729.5] 59.83
740 - 759 42 8,215,826.13 1.24 748.5] 59.4|
760 - 779 27 3,724,643.34 0.56 766.8] 47.34
780 - 799 11 2,051,725.45 0.31 786.2 53.7
800 >= 5 628,086.91 0.09 810.5 34.07
Totali: 4,953 661,775,128.35 100 575.5 68.28
Minimum: 500

Maximum: 818
Weighted Average: 575
% UPB missing FICOs: 0.0

Top




9. Range of Debt-to- Income Ratios

% of
Aggregate Princlpal| Aggregate
Principal
Balance Balance
Range of Debt-to- Number N Qutstanding OLTV
Outstanding as
as of
of the Cut-off
Income Ratios Mortgage | of the Cut-off Date Date FICO (%)
Loans
<= 20.00 339 38,466,904.88 5.81 592.4] 61.97
20.01 - 25.00 353 39,988,807.84 6.04 588.2] 64.48
25.01 - 30.00 479 60,203,340.03 9.1 580.1 66.6
30.01 - 35.00 537 70,970,840.17, 10.72 581.7] 67.05
35.01 - 40.00 672 86,897,858.41 13.13 5736 67.74
40.01 - 45.00 806 109,028,610.20] 16.48 574.2 68.4
45.01 - 50.00 1,131 161,906,526.17 24.47 584.3] 70.32
50.01 - 55.00 636 94,312,240.65 14.25 543.7] 71.35
Total: 4,953 661,775,128.35) 100, 575.5|  68.28
Minimum: 2.00

Maximum: 55.00
Weighted Average: 39.81

Top




10. State

% of
Aggregate Principal] Aggregate
Principal
Balance Balance
Number N Outstanding OLTV
Qutstanding as
as of
of the Cut-off
State Mortgage | of the Cut-off Date FICO (%)
Date
Loans
California 706 142,456,128.98 21.53 593.8 61.9]
Florida 704 77,963,808.30 11,78 561.9) 71.29
New York 286 53,028,547.39 8.01 588 60.22
Massachusetts 251 43,590,867.68 6.59 582.7] 59.39
244 31,300,132.29 4.73 562.4]  70.86!
Michigan 267, 28,658,902.71 4.33 558.2] 75.18;
Maryland 201 28,217,320.99 4.26 573.8] 71.43]
Texas 295| 28,035,961.09 4,24 558.5] 71.52
Pennsylvania 177 18,978,836.06| 2.87 566.6] 71.98
Minnesota 107 16,154,351.26 2.44 5724 73.16
Georgia 146 15,492,643.37 2.34 565| 75.27
Connecticut 97 14,567,453.07 2.2 564| 68.07
Washington 88 12,814,660.78) 1.94 588.1] 70.32
Alabama 122 11,590,315.12 1.75 571.8{ 79.26
Rhode Island 75 11,395,706.12 1.72 580.8f 62.21
Wisconsin 97 10,345,471.40 1.56 563.1 75.5
Colorado 74 10,133,241.32 1.53 578.9] ©69.88
Indiana 105 9,919,594.64 1.5 573.1 80.03
Tennessee 100 9,140,122.59 1.38 573.6] 76.47
Louisiana 81 8,464,941.27 1.28 565.1 73.1
Nevada 42 8,250,860.27 1.25 5556.3] 71.93
Arizona 63 8,226,763.55) 1.24 576] 72.21
North Carolina 92 7,958,346.55 1.2 571.2] 77.48
Missouri 85| 7,701,162.34 1.16 574.3] 73.29




New Hampshire 49 6,423,847.93 0.97 5724 63.7
Maine 40) 4,544,891.94 0.69 573.6] 65.86
Oklahoma 51 4,368,739.62 0.66) 555.1 78.63
Ohio 45| 4,126,435.53 0.62 5775 73.04
Mississippi 38 3,613,701.97 0.55 564.6] 78.95
Hawaii 15 3,493,719.05 0.53] 591.2| 62.26
QOregon 19 2,598,627.92 0.39) 583.1 75.75|
Kansas 25 2,474,851.98 0.37, 560.2 76.59
Utah 18 2,419,681.26 0.37| 564.2] 75.56
Delaware 20, 2,341,630.30 0.35 559.6| 75.35
South Carolina 23 2,101,756.61 0.32 5712 7828
fowa 26 1,955,943.71 0.3 560.8f 77.11
Nebraska 24 1,933,338.54 0.29 562.4{ 77.77
Arkansas 25 1,909,959.86 0.29] 5785 7246
Kentucky 11 1,093,470.47 0.17 548.5| 7477
Alaska 5 716,667.31 0.11 549.4, 70.3
Wyoming 7| 559,172.15 0.08] 564.6] 70.85!
Vermont 4 443,507.49) 0.07 566.2] 7497
Idaho 2 192,422.11 0.03 553.2 85.84
Montana 1 76,623.46, 0.01 624  80.16
Total: 4,953 661,775,128.35 100 575.5 68.28

Number of States Represented: 44

Top




11. Occupancy Status

% of
Aggregate Principal| Aggregate
Principal
Balance Balance
Number X Outstanding OoLTV
Qutstanding as
as of
of the Cut-off
Occupancy Status Mortgage | of the Cut-off Date Date FICO (%)
Loans
Owner Occupied 4,757, 634,139,683.73 95.82 573.6] 68.25
Investment 162 22,739,697.75 3.44, 6235 67.91
Second Home 34 4,895,746.87 0.74 598.7]  75.12
Total: 4,953 661,775,128.35 100 575.5] ©68.28]
Top
12. Income Documentation
% of
Aggregate Principal| Aggregate
Principa!l
Balance Batance
Number Outstanding OLTV
Outstanding as
as of
of the Cut-off
Income Documentation Mortgage | of the Cut-off Date Date FICO (%)
Loans
Full Documentation 3,445 456,945,054.50 69.05] 574.2 69.1
Stated Documentation 887 119,097,766.88 18 584.6] 63.24
Limited Documentation 621 85,732,306.97 12.95 569.7] 70.94
Total: 4,953 661,775,128.35 100 575.5| 68.28|




3

13. Purpose
% of
Aggregate Principal| Aggregate
Principal
Balance Balance
Number X Outstanding OLTV
Outstanding as
as of
of the Cut-off
Purpose Mortgage| of the Cut-off Date FICO (%)
Loans Date
Refinance - Debt Consolidation Cash Ou 4,618 619,048,220.79, 93.54 574.9 67.94
Refinance - Debt Consolidation No Cash 327 41,668,943.84 6.3 585 73.36
Purchase ] 1,057,963.72 0.16] 571.3 70.68
Total: 4,953 661,775,128.35 100 575.5| 68.28




14. Risk Category

% of
Aggregate Principal| Aggregate
Principal
Balance Balance
Number Outstanding OLTV
Qutstanding as
as of
of the Cut-off
Risk Category Mortgage | of the Cut-off Date Date FICO (%)
Loans
B 1,214 155,538,542.88 23.5 561.1] 73.28
C 1,581 215,628,366.36 32.58 540.3] 69.43
D 2935 36,594,756.27] 5.53 524.9] 56.65
1A 436 59,736,353.69 9.03 5825 75.43
2A 699 80,732,629.96| 12,2 585 68,18
3A 154 18,665,303.65) 2.97 614.6] 57.53
4A 132 18,168,728.66 2.75 634.4] 55.01
5A 125 21,252,287.08, 3.21 650.3] 64.84
B6A 102 18,615,080.82 2.81 666.1] 63.99
7A g2 14,725,163.67| 2.23] 694.3] 56.68
B8A 123 21,117,905.31 3.19 7472] 56.95
Total: 4,953 661,775,128.35 100 575.5) 68.28




15. Property Type

% of
Aggregate Principal| Aggregate
Principal
Balance Balance
Number Outstanding OLTV
Outstanding as
as of
of the Cut-off
Property Type Mortgage | of the Cut-off Date Date FICO (%)
Loans
Single Family Detached 4,169 553,793,320.81 83.68 571.8] 68.61
2-4 Family 223 40,076,827.41 6.06 607.4] 60.72
Manu. Housing / Mobile 247 22,118,839.08 3.34 613.7] 69.67
PUD 111 19,437,963 .85) 2.94 570.5] 72.66
Condo 137 19,010,270.62 2.87] 579.6] 66.49
Single Family Attached 54 5,313,916.71 0.8 565.1]  73.07
Attached PUD 12 2,023,989.87 0.31 565.7] 76.07
Total: 4,953 661,775,128.35 100 575.5]  68.28

3




16. Prepayment Penalty Term {mos.)

Prepayment
% of
Penalty Aggregate Principal] Aggregate
Principal
Balance Balance
Term Number . Outstanding oLtV
Outstanding as
as of
of the Cut-off
{mos.) Mortgage | of the Cut-off Date FICO (%)
Date
Loans
0 1,646 209,889,780.48) 31.72 569.9] 68.56
12 125 20,320,474.36 3.07 6214 58.27
24 8 721,842.73 0.11 594] 81.15
30 6| 867,680.86 0.13 5801 81.59
36 3,168 429,975,349.92 64.97 576| 68.58
Total: 4,953 _661,775,128.35 100 6755 68.28

Non-zero Weighted Average Prepay Penalty Term: 35

Top




17. Conforming vs. Nonconforming

% of
Conforming Aggregate Principal| Aggregate
Principal
Balance Balance
Vs, Number X Outstanding OLTV
Qutstanding as
as of
of the Cut-off
Nonconforming Mortgage | of the Cut-off Date Date FICO (%)
Loans
Conforming 4,820 599,892,688.85| 90.65] 571.3] 67.94
Non-conforming 133] 61,882,439.50 9.35) 615.7] 71.66)
Total: 4,953 661,775,128.35 100 575.5 68.28

3




18. Maximum Mortgage Rate (%)

: % of
Aggregate Principal] Aggregate
Principal
Balance Balance
Number Outstanding oLTV
Outstanding as
as of
of the Cut-off
Maximum Mortgage Rate (%) Mortgage | of the Cut-off Date Date FICO (%)
Loans
11.000 - 11.499 13 4,005,087.19 0.67 697.6] 56.13
11.500 - 11.999 147 31,621,606.60 5.28 660.1] 57.38
12.000 - 12.499 125 22,673,126.91 3.79 615.4] 56.72
12.500 - 12.999 333 55,454,972.59 9.27 604.2] ©64.64
13.000 - 13.499 363 60,649,818.38 10.13 567.2| 68.91
13.500 - 13.999 961 143,423,935.06, 23.96 558.7] 70.21
14.000 - 14.499 451 57,450,069.18 9.6 553.2] 71.16
14.500 - 14.999 835 100,234,154.21 16.75 551.8] 71.43
15.000 - 15.499 250 28,426,406.16 4.75] 549.4] 72.28
15.500 - 15.999 447, 48,220,353.83 8.06 550.1]  74.22
16.000 - 16.499 164 16,005,980.77 2.67 548.9]  73.97
16.500 - 16.999 180 17,105,170.71 2.86 5449 75.59
17.000 - 17.499 62 5,263,858.14 0.88 547.2 743
17.500 - 17.999 58 4,896,881.40 0.82 554.7] 75.33
18.000 - 18.499 18 1,680,109.30 0.28 548.2| 76.05
18.500 - 18.999 13 1,393,542.63 0.23 539 77.61
Total: 4,420 598,505,073.06 100 568.5] 69.36

Minimum: 11.200
Maximum: 18.950
Weighted Average: 14.130

The above table is based on Adjustable Mortgage Loans only



Top

19. Minimum Mortgage Rate (%)

% of
Aggregate Principal| Aggregate
Principal
- o Balance mm_m:ow
Minimum Mortgage Rate (%) Number Outstanding as Outstanding OLTV
as of
of the Cut-off
Mortgage | of the Cut-off Date Date FICO (%)

5.000 - 5.499 Loans

5.500 - 5.999 13 4,005,087.19, 0.67 697.6] 56.13
6.000 - 6.499 147 31,621,606.60 5.28] 660.1 57.38
6.500 - 6.999 125 22,673,126 .91 3.79 615.4] 56.72
7.000 - 7.499 333 55,454,972.59 9.27 604.2 64.64
7.500 - 7.999 363 60,649,818.38 10.13] 567.2] 68.91
8.000 - 8.499 961 143,423,935.06 23.96) 558.7{ 70.21
8.500 - 8.999 451 57,450,069.18 9.6 563.2] 71.16
9.000 - 9.499 835 100,234,154.21 16.75 551.8] 71.43
9.500 - 9.999 250 28,426,406.16 4,75 5494 72.28
10.000 - 10.499 447 48,220,353.83 8.06 550.1 74.22
10.500 - 10.999 164 16,005,980.77 2.67) 548.9[ 73.97
11.000 - 11.499 180 17,105,170.71 2.86 544.9{ 75.59
11.500 - 11.999 62| 5,263,858.14 0.88 547.2 74.3
12.000 - 12.499 58 4,896,881.40 0.82 554.7] 75.33
12.500 - 12,999 18 1,680,109.30 0.28 548.2] 76.05]
Total: 13 1,393,542.63 0.23 539 77.61
Minimum: 5.200 4,420 598,505,073.06 100 568.5]  69.36]

Maximum: 12.950
Weighted Average: 8.130

The above table is based on Adjustable Mortgage Loans only




20. Gross Margins (%)

% of
Aggregate Principal] Aggregate
Principal
Balance Balance
Gross Margins (%) Number Outstanding OLTV
Outstanding as
as of
of the Cut-off
Mortgage | of the Cut-off Date Date FICO (%)

4.000 - 4.249 Loans

4.250 - 4.499 1 276,114.12) 0.05] 535 84.92
4.500 - 4.749 2) 163,849.86 0.03] 685.3] 41.11
4.750 - 4.999 7 723,169.75 0.12 719.3 55|
5.000 - 5.249 42 10,218,654.82 1.71 731.1] 66.01
5.250 - 5.499 50 10,329,062.25 1.73 678.6] 61.19
5.500 - 5.749 68 13,526,749.42 2.26 655.5] 65.82
5.750 - 5.999 90 16,185,629.11 2.7 642.3] 65.13
6.000 - 6.249 173 23,168,163.47 3.87 6122 59.77
6.250 - 6.499 770 93,569,904.27 15.63 587.8] 69.43
6.500 - 6.749 495 66,882,309.76) 11.17 574.2] 75.08]
6.750 - 6.999 1,214 159,103,655.44 26.58 555.9 724
Total: 1,608 204,357,810.79 34.14 536.9] 67.39
Minimum: 4.072 4,420 598,505,073.06 100 568.5] 69.36

Maximum: 6.750
Weighted Average: 6.357

The above table is based on Adjustable Mortgage Loans only

Top




21. Next Adjustment Date

. % of
i Aggregate Principal| Aggregate
- Principal

w Balance Balance

| Next Adjustment Date Number R Outstanding oLTV

i Outstanding as ¢

A as o

| of the Cut-off

i Mortgage | of the Cut-off Date Date FICO (%)
2006-01 Loans
2008-02 123 14,762,610.47 2.47 564.5] 69.12
2006-03 188 25,132,453.44 4.2 554 .4 70.28

i 2006-04 108 15,306,726.02 2.56 558.9] 69.49

ﬁ 2006-05 6 774,076.54 0.13 549.3 67.16
2006-06 11 1,860,495.70 0.31 600 84.6
2006-07 117 13,853,458.89 2.31 565.2 66.46
2006-08 3,862 526,198,299.00 87.92 569.6 69.35,
Total: 5 616,953.00 0.1 598.2 64.53
Minimum: 2006-01-01 4,420 598,505,073.06] 100 568.5 69.36

. Maximum: 2006-08-01
, Weighted Average: 2006-06-16

The above table is based on Adjustable Mortgage Loans only

: Jop




22. Initial Periodic Cap (%)

' % of
Aggregate Principal] Aggregate
K Principal
Balance Balance
Initial Periodic Cap (%) Number : Outstanding OoLTV
Outstanding as
as of
of the Cut-off
Mortgage | of the Cut-off Date FICO (%)
Date
2 Loans
Total: 4,420 598,505,073.06 100] 568.5( 69.36
Minimum: 2.000 4,420 598,505,073.06| 100 568.5| 69.36]

Maximum: 2.000
Weighted Average: 2.000

The above table is based on Adjustable Mortgage Loans only

Top




23. Periodic Cap (%)

m % of
Aggregate Principal] Aggregate
Principal
Balance Balance
- o )
Periodic Cap (%) Number Outstanding as Outstanding OoLTV
as of
of the Cut-off
Mortgage| of the Cut-off Date FiICO {%)
Date
1 Loans
Total: 4,420 598,505,073.06 100, 568.5 69.36]
Minimum: 1.000 4,420 598,505,073.06] 100 568.5 69.36)

Maximum: 1.000
Weighted Average: 1.000

The above table is based on Adjustable Mortgage Loans only

| Top




24. Top Zip Code.

% of
Aggregate Principal]l Aggregate
Principal
Balance Balance
Top Zip Code Number R Outstanding OLTV
Outstanding as
as of
of the Cut-off
Mortgage | of the Cut-off Date Date FICO (%)
20774 Loans
Other [§ 1,573,945.60 0.24 577.7] 85.05
Total: 4,947 660,201,182.75 99.76 575.5| 68.24
4,953 661,775,128.35) 100 575.5| 68.28
Top
25. Source
% of
Aggregate Principall] Aggregate
Principal
Bal Balance
Source Number 2 m:.nm Outstanding OLTV
Outstanding as
as of
of the Cut-off .
Mortgage | of the Cut-off Date FICO (%)
Date
Loans :
Total: 4,953 661,775,128.35 100 575.5| 68.28
4,953 661,775,128.35 100 575.5 68.28




26. Original Terms (mos.)

Weighted Average; 353.28

Top

|Original
% of
Terms Aggregate Principal| Aggregate
Principal
Balance Batance
(mos.) Number Outstanding OLTV
Outstanding as
as of
of the Cut-off
Mortgage | of the Cut-off Date Date FICO (%)
61-120 Loans
121 - 180 17 1,254,558.21 0.19 622.6] 43.86
181 - 240 132 13,246,124.08 2 618.9] 59.64
241 - 300 128 13,981,045.24 . 211 620.7] 63.45
301 - 360 9 1,366,337.39 0.21 658.4] 54.44
Total: 4,667 631,927,063.43 95.49, 573.3] 68.65
Minimum: 120 4,953 661,775,128.35 100 575.5] 68.28
Maximum: 360




This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material”), was
prepared solely by the Underwriter(s), is privileged and confidential, is intended for use by the addressee only, and
may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for
the purposes of evaluating such information. Prospective investors are advised to read carefully, and should rely
solely on, the final prospectus and prospectus supplement (the “Final Prospectus”) related to the securities (the
“Securities”) in making their investment decisions. This material does not include all relevant information relating to
the Securities described herein, particularly with respect to the risk and special considerations associated with an
investment in the Securities. All information contained herein is preliminary and it is anticipated that such information
will change. Any information contained herein will be more fully described in, and wili be fully superseded by the
preliminary prospectus supplement, if applicable, and the Final Prospectus. Although the information contained in the
material is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no
representation or warranty that such information is accurate or complete. Such information should not be viewed as
projections, forecasts, predictions, or opinions with respect to value. Prior to making any investment decision, a
prospective investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or
solicit investment banking services from, any company mentioned herein. The issuer of the securities and Fannie
Mae have not prepared, reviewed or participated in the preparation of this material, are not responsible for the
accuracy of this material and have not authorized the dissemination of this material. The Underwriter is acting as
underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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Collateral Analysls

FICO Low FICO High

500
525
550
575
600
625
650
675
700
725
750
775
800 max

524
549
574
599
624
649
674
699
724
749
774
799

LTV Low LTV High

0%
60%
65%
70%
75%
80%
85%
90%
95%

100% max

58%
64%
69%
74%
79%
84%
89%
94%
99%

LTV
> 65%
> 65%
> 65%
>70%
> 70%
> 70%
> 80%
> 80%
> 80%
> 85%
> 85%
> 85%
> 85%

o1l

> 50%
> 50%
> 50%
> 50%
> 50%
> 50%
> 50%
> 50%
> 50%
> 50%

Witd Avg Percent of Witd Avg Witd Avg Witd Avg Witd Avg
Current Balance Cument Balance  GWAC FICO DTI LTV  %SFD %PUD % OwnerOcc % Full Doc % Ltd Doc % Stated Doc ¢

136,348.43 5.46 ¥ 514.5]  42.54]  76.08] 87.79] 3.63 0|
141,568.90] 9.48 8.617] 64.74] 536.35) 41.83 78.31] 88.77] 4.66) . 1]
149,864.77 17.31 7.857] 71.81] 561.43 39.82] 81.64] 87.98] 3.64] 98.2 71.08] 14.17 14.75 [Y)
159,461.38 13.95| 7.672] 83.89 587.05 395 8298 86.51 4,32 97.76| 73.61 15.64] 10.76] 0
168,665.15 14.47]  7.232] 89.11] 612.24] 38.91 83.52] 8543] 4.78 96.84 74,98 12.41 12.61 0
175,941.29] 14.77 6.84] 93.59| 636.68 39.08] 84.39] 85.83] 3.52] 96.1 74.13 12.21 13.66 3]
198,841.13 13.26] 6.609] 03.08] 660.74 39.98] 87.82] 84.69 4.2 96.49 76.78 12.7 10.52 [
202,961.38; 7.81 6.486! 96.08] 686.21 38.79f 88.42| 83.89] 3.53 95.1 77.61 12.48) 9.91 0|
208,607.29 4.51 6.382) 95.63| 712.02 39.28, 88.55| 80.52 4.1 94.37] 75.53 9.64 14.82 [3)
200,834.02] 248] 6345 93.99| 734.49] 39.22f 90.04] 73.25 274 88.59] 81.57| 10.34 8.09 1)
199,983.81 0.96) 6.696] 92.4] 758.43 37.07] 89.7] 87.33 0 85.73 75.9] 6.49 17.61 0
186,991.04 0.22] 6.542 100] 782.22] 37.43]  89.05 100] 0| 84.5[ 79.9) 4.6 15.5] 0
265,712.03 0.07] _ 8.596] 100] 608.81]  36.63 90 28.06] 0 100] 28.06] 71.94 0) 0

Witd Avg Percent of Witd Avg Wid Avg Wtd Avg Witd Avg
Current Balance Current Balance GWAC % M| FICO DTl LTV %SFD %PUD % OwnerOcc % Full Dog % Ltd Doc % Stated Boc % lnt Only
147,155.31 8.7 R 0| 54297 53.07 50.51] 85.02] 0 98.66] 74.75 8.28! 16.97 3
7.33] 8563 19.72] 534.33 53.15] 61.49 86 0 93.33] 67.54 11.77 20.7 [§)
7.16] 8.395] 33.33] 549.84 52.78] 67.37 81.2] 5.1 mm.wm_ 73.2 6.86 19.94 0
13.64 8.194| 27.59] 546 52.91 72.87] 83.72 3.63] 94.08 74.17| 15.42 10.4 [y
148,390.74 232] 8356 3559 542.3] 53221 7596| 85.67] 4.94 97.45] 73.79] 16.8 9.42) 0
170,234.96] 16.66 8.674) 63.2] 548.39 53.3] 82.73] 85.08] 6.19] 98.89 82.6] 16.76] 0.64 0
170,225.31 17.39 8.581 61.18] 567.13 53.13] 85.75| 88.88 6.1 97.7| 87.44 12.56) 0) [§)
339,758.14 5.65] 6.492| 82.27 644 .4 53.03] 90.32] 59.15| 22.26, 93.68| 100 0 0 Q
223,521.63) o.mm_ 6.478] 100] 698.2] 52.41% 95 100 0] 100] 100 0) 0] 0
0.00] 0.00] 0.00 0.00] 0.00 0.00 0.00 0.00] 0.00] 0.00] 0.00 0.00 0.00 0.00]
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55% max

LIMITED AND STATED DOC

FICO Low FICO High

500
525
550
575
600
625
650
675
700
725
750
775
800 max

524
549
574
599
624
649
674
699
724
749
774
799

Witd Avg Percentof  Witd Avg Witd Avg Wtd Avg Wtd Avg
FICO Current Balance Current Balance GWAC % MI FICO DTl LTV % SFD % PUD % Owner Occ % Full Do¢ % Lid Doc % Stated Doc % Int Oni

< 525 3.83] 8.63 8.72] 513.91 15.08] 65.39]  84.49 7.73] 98.02 69.61 10.34 0

<525 4.13] 8.762 31.98] 514.48 22.36) 68.22 76.9] 3.32] 89.22 63.25) 13.68] 0

<550 7.41 8.575 38.1] 528.81 27.17 70.73 89.1 2.55] 97.68] 73.47 13.16] 0

<575 10.04]  8.171] 53.25] 546.31 32.1 7537 90.15]  2.59 96.46] 74.24 12.46 0

<600 142,871.18 13.57] 8.011} 61.88] 557.24] 37.06] 76.19 8899 30 97.91 71.62, 15.83] 0l

<625 155,232.33] 17.69 7.773]  67.78 571.7 42.06| 77.65 86.31 3.73 98.43] 70.4 3;&% [}

< 650 162,846.69] 26.32, 7.597] 74.02] 585.91 47.25) 79.1 85.5] 4.39 97.78] 70.38] 17.4] ¥

<875 165,089.77, 11.6] 7.931] 6024 572.76] 51.28] 78.35] 84.88] 3.99 98.08] 75.13] 8.54) 0)

<700 157.629.05) 1.45] _ 8.380] 35.04] 544.88] |mwf 74.53] 82.68] 9.09 98.52] 80.82) 4.61 0

Wid Avg Percentof  Wid Avg Wtd Avg Witd Avg Wtd Avg
Current Balance Current Balance GWAC %ML FICO o1l LTV % SFD % PUD % Owner Occ % Full Dot % Ltd Doc % Stated Doc % IntOnly % CA % NY % FL

136,149.15] 7.44] ~ 9.004] 14.09 m._m.wm* 42.05) 68.58, 3.74 96.49 0 51.74] 48.26 0 18.45] 8.41 19.61
134,672.35 9.39 8.844] 55.57 536.6, 40.34] 71.98 4.63] 96.14 0 mA.u.\_ 45.23] 0 13.23 6.95) 24.31
147,296.53] 18.16] 8.151] 64.61 561 39.42] 7583 2.98] 97.02, 4 45,65 54.35] 0) 20.57| 8.59) 16.97
162,210.61 14.01 7.931 72.54] 586.58 38.65] 76.1 3.3] 95.7] 0 50.71 49.29] [9) 23.28 70.5] 13.81
161,689.00] 13.32] 7.542]  81.51] B11.53] 38.91 76.6] 3.73] 94.25 0 45.53] 54.47 0 19.62 10.49 14.63]
167,555.93] 13.07] 7119} 87.34] 636.82] 37.82] 79.07] 3.18 93.62, 0) 44.02] 55.98] 0 20.19 8.86) 13.99
187,886.41 11.26 6.911 80.62] 661.09 39.69, 77.79] 4.23] 92.76 [ 41,98] 58.02 0| 28.31 8.43] 12.12]
203,868.73 6.78, 6.678] 85.27] 686.04 38.51 77.94 2,34 91.84) 0 37.67| 62.33] [4) 32.33 14.5 8.62
220,659.62] 3.6] 6558 91.63F 71222 38.8] 79.06 6.79 96.5] 0| 32.5 67.5] 0 36.87 15.14 5.84
207,093.81 1.74] 62721 7647 737.3] 40.69) 74.83 0] 87.89 0) 26.23 73.77 0] 23.18] 13.16) 10.52]
228,600.57] 1.01 6.427] 61.36] 759.5] 38.29] 74.64 4.94] 85.84 [¢ 20.77] 79.23 0] 16.33 27.38] 0
219.986.38 0.47] 6.207] 74.39] 784.39 37.91 67.88] 0 92.1 0 18.9) 81.1 0 54.63 15.43] 6.05]
234,015.81 0.07]  8.936) 100[ B05.63 37.8] 8848 0) 100] 0| 81.69 18.31 0] 81.69 ) [§




i

10 LOANS

FICO Low FICO High

500
525
550
575
600
625
650
675
700
725
750
775
800 max

524
549
574
599
624
649
674
699
724
749
774
799

Witd Avg Percentof  Witd Avg Witd Avg Witd Avg Witd Avg
Current Balance Current Balance GWAC % Ml FICO DTl LTV % SFD % PUD % Qwner Occ % Full Doc % Lid Doc % Stated Doc % IntOnly % CA % NY % FL
0.00 0.00, 0.00] 0.00 0.00] 0.00] 0.00 0.00 0.00] 0.00 0.00) 0.00] 0.00] 0.00 0.00] 0.00 0.00]
0.00] 0.00) 0.00] 0.00 0.00 0.00] 0.00[ 0.00] 0.00 0.00] 0.00) 0.00] 0.00] 0.00 0.00 0.00] 0.00)
0.00] 0.00) 0.00) 0.00 0.00 0.00 0.00}  0.00]  0.00, 0.00] 0.00) 0.00] 0.00] 0.00 0.00 0.00] 0.00]
0.00] 0.004 0.00 Q.00 0.00 0.00] 0.00}  0.00]  0.00 0.00 0.00] 0.00 0.00 0.00] 0.00] 0.00] 0.00,
0.00) 0.00) 0.00] 0.00) 0.00 0.00] 0.00[ 0.00] 0.00 0.00] 0.00] 0.00] 0.00 0.00] 0.00] 0.00]. 0.00]
0.00) 0.00) 0.00, 0.00) 0.00] 0.00] 0.00[ 0.00] ©0.00 0.00 0.00; 0.00] 0.00 0.00 0.00] 0.00) 0.00]
0.00] 0.00; 0.00 0.00 0.00) 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00, 0.00 0.00] 0.00;
0.00] 0.00 0.00 0.00] 0.00 0.00 0.00 0.00 0.00 0.00, 0.00 0.00] 0.00] 0.00) 0.00 0.00, 0.00]
0.00 0.00 0.00] 0.00 0.00 0.00) 0.00] 0.00]  0.00] 0.00) 0.00] 0.00} 0.00) 0.00) 0.00] 0.00] 0.00]
0.00] 0.00; 0.00, 0.00)| 0.00 0.00) 0.00[ 0.00f 0.00 0.00] 0.00] 0.00 0.00 0.00] 0.00 0.00] 0.00]
0.00 0.00] 0.00] 0.00] 0.00] 0.00] 0.00] 0.00]  0.00] 0.00] 0.00) 0.00 0.00 0.00 0.00] 0.00, 0.00]
0.00 0.00] 0.00] 0.00 0.00) 0.00] 0.00] 0.00  0.00] 0.00) 0.00) 0.00| 0.00, 0.00) 0.00] 0.00 0.00)
0.00 0.00, 0.00] 0.00] 0.00] 0.00 0.00 0.00| 0.00 0.00; 0.00 0.004 0.00 0.00 0.00/ 0.00/ 0.00|




This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material”), was
prepared solely by the Undenwriter(s), is privileged and confidential, is intended for use by the addressee anly, and
may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for
the purposes of evaluating such information. Prospective investors are advised to read carefully, and should rely
salely on, the final prospectus and prospectus supplement (the “Final Prospectus”) refated to the securities {the
“Securities"} in making their investment decisions. This material does not include ali relevant information retating to
the Securities described herein, particularly with respect to the risk and special considerations associated with an
investment in the Securities. All information contained herein is preliminary and it is anticipated that such information
will change. Any information contained herein will be more fully described in, and will be fully superseded by the
preliminary prospectus supplement, if applicable, and the Final Prospectus. Although the information contained in the
material is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no
representation or warranty that such information is accurate or complete. Such information should not be viewed as
projections, forecasts, predictions, or opinions with respect to value, Prior to making any investment decision, a
prospective investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s) may hold long or short positions n or buy and sell Securities or related securities or perform for or
investment banking services from, any company mentioned herein, The issuer of the securities and Fan
Mae have not prepared, reviewed or participated in the preparation of this material, are not responsible for the

accuracy of this material and have not authorized the dissemination of this material. The Underwriter is acting as

underwriter and not acting as an agent for the issuel

connection with the proposed transaction.
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Table of Contents

1. Limited and Stated Docs

2. Orig LTV

3.0T)

1. Limited and Stated Docs

Limited Pct WA % WA QNM wﬂca %ﬂvﬁon‘

ct. 3 ache ached| , . o o o
Mﬁ_s 4 Ewmﬁ_“m_ﬁwa Current | Gross | Covered <<m>om_ﬂmo wADT! | Original | & & %om,ﬁ__wm \M.M M__ % _m_”“”_g \.wwmnsa rwm_mm %CA | %NY | %FL
Docs Balance WAC by Mt LTV Datached Uo»mvo:ea ) . '

)

500-524 | 136.149.15 714] _ 0.004]  14.08] 512.91]  42.05 6858 8525 374]  96.49 o] 5174|4826 o 18.45 841 19.61
525-540 | 134,672.35 9.39]  B8.844] 5557 _ 536.6]  40.34]  71.08] 8543 263 96.14 6] 5477 4523 o 13.23 6.95 _ 24.31
550-574 | 147,206.53] __ 18.16] __8.151]  64.61 561  39.42]  75.83] _ 8645 298] 97.02 o[ 4565 5435 o 2057 859 16.97
575-599 | 162,01061] 14,01 7.031]  72.54] 586.58]  38.65 76.1] 8268 33 957 o] 5071|4829 o 723.28 051381
500-624 | 161,689.00] _ 13.32]  7.542] _ 81.51] 61153  38.91 76.6 79.6 373] 9495 0] 4553 5447 0 19.67] _ 10.49] 1463
625-640 | 167,55503] _ 13.07] __ 7.119] __67.34] _636.82]  37.82]  76.07] 8211 3.48] 9362 o[ 44.02] 5508 o 20.19 8.86]  13.99
650674 | 187.886.41 11.26] _ 6.911] __80.62] _661.00]  39.68]  77.79 79.0 223 92.76 o " #1.98] 5802 o 28.31 843 12.19
675-699 | 203.868.73 6.78 _ 6.578]  B5.27| 686.04]  3B51]  7704]  77.02 234 91.84 o] 3767 6233 o 3233 14.5 8.62
700-724 | 220,659.62 36]  6.558]  91.63] 71222 388 79.06] 7194 5.79 96.5 0 325 7.5 o 3687 1514 5.84
725-749 | 207,093.81 1.74] 6272| __76.47] 7373|4069 7483 67.67 o 67.89 o 26.23|  73.07 0| 23.45  13.48] 1052
750-774 | 228.600.57 1.01  6.427] __61.36]  759.5] 3829|7464  80.01 494 8584 o[ 2077 7923 o 16.33] __27.38 0
775-799 | 919,986.38 0.47] 6207|7439 _764.39] a7.91]  67.88]  79.87 0 924 0 189 811 0 5463 1543 6.05
800 5= 234,015.81 0.07] _ 8.936 100 805.63 378 88.48 0 0 100 o] 8169 1831 o 81.69 0 0
Total: 162,111.58 100 7.675] __70.91] _ 606.96] _ 39.26] 7594 _ 8188 3.55___94.76 0 45.3 54.7 o 22.39 983 14.85




2. Orig LTV
% SED | % PUD )
Pct. WA % WA  [|(Attached|(Attached| , o o o o
Orig LTV EM n_wﬁwa Current | Gross | Covered E%nm_ﬂmo WADTI | Original | & & ﬁ“..nw_%dom \mmc__ \._ __.U_Hau % wﬁ.& _.w“w %CA | %NY | %FL
a Balance | WAC by MI LTV |Detached|Destached ple oc. . g s
) 1

=5 192.277.49 533 7.458 O 60375 3606  48.28] 8106 183 9592 o372l 7278 o 3088 a3 867
50-64 151.748.79 582 7847 5148 58108 3864 6237 7308 220 9303 o 2778 7205 o 6.8 8.53  18.97
85-60 758.026.41 555 7546  73.74] 598.84] 3756 6761 7533 341 9164 0] 3033 69.67 o 2515 791 1211
70-74 T67.64168]  12.43] 7720 6706 50385  3928] 7280 79.47 357 94.86 o " 4147] 5853 o 2708 171 1563
75-79 158.341.45] 1041]  7.794] 7435 507.18] 3647 7681 8152 3.48 3.3 0 65 635 o 1805 1132 1487
80-84 T6745500] 1893 7623 88.56] 61187 3598 8177 673 5.14] 9543 O] 4645 53.55 0 2260 8.2 1466
85-89 176.486.32] __16.00 771 8539 62048 39.76] 6609 G3.78 2.95] 5485 Q 541 3.9 o 1933 B.56]  17.29
90-94 177.937.18 5.76 763 6753 63595 396 8002 &7.61 411 9496 S A o 1703 7.01] 1599
Total: 162.111.58 300] _7.675]  70.91] 606.96] ~39.26] _7594] _ 81.88 355 94.76 0 453 547 o 2239 .89 14.85

Top




>

3.DTI

%SFD | %FUD |
Pet. WA % WA |(Attached)(Attached| | . . . .
oT EM»M.:HM% Current | Gross | Covered E%om_qmo WADTI | originat | & 8 %am.%ﬂm \mmm__ % _m“_“u_aa % wwwma _.M.....“ww %CA | %NY | %FL
Balance | WAC | byMI LTV [Detached|Detached P . . .
) )

=19 T41,262.65] 672 _7.668] _72.91] 607.86] 1359 7432 7449 735 6004 0| 66.04 3399 0 1814|908 1644
20-24 140412.14] 532 __7.600] _ 71.87] 600.74] _22.18|  74.02] _&1.73 149 93.27 0] 5i42]  48.58 O %543 Ba3 114
75-79 14273413 6.0 7.609] _ 68.38] _609.60] _27.18] __ 75.17] _ 831 297 9371 0] 8073 40.27 o 2.7 66] 1823
30-34 146,087.64] 638 7.631] 7297 61009 35| 7632 8283 455 9472 O] 4555 54.45] o] 2025 947l 1436
35-39 162.056.32] 1362 7.665] _ 71.16] 60657 __ 37.44] _ 754]  8A14] _ 4.16] 0635 0]__40.87] _ 59.13 O] 2359 855 14.37
40-44 763.839.97 188] 7.643] _7331] 608.33]  42.23] 7624|7943 301 6.4 o] 38.18 _61.82 0 2327 902 16.74
45-49 179.201.11] 2965 7.501] _ 74.32] 6139 472 7684 8135 73 9552 O] 38.46] 6154 o 2354] _ia.i2] 12.89
50 54 771,148.00]  0.68]  B.048] _ 57.71] BB2.68] BLii| _ 76.74] 841 273977 0] 63.63___ 367 o] 17.66]  1045] 1631
55>= 160,062.72] 001 8615 77| 532.97] 56| 73.68] 8203 544 100 0] 75.94] " 24.08] o] 3202 o[ 2227
Total: 162.111.58 100 7.675___ 70.91] _606.95] __ 39.26] _ 75.94] _ 81.88 3.5 94.76 o 453 547 o 2239~ 9.89] _1a.85
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This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "matenial”), was prepared solely by the Underwriter(s), is privileded and confidential, is intended for use by the
addressee only, and may not be provided to any third party other than the addressee's fegal, tax, financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised to
read carefully, and rely solely on, the final prospectus and prospectus supplement (the "Final Prospectus®) related to the securilies (the "Securities®) in making their investment decisions. This material does not include
all refevent information relating to the Securities described herein, particularly with respect to the risk and special considerations associated with an investment in the Securities. All information contained hergin is
preliminary and it is anticipated that such information will change. Any information contained herein will be more fully described in, and will be fully superseded by the preliminary prospectus supplement, if applicable, and
Final Prospectus. Although the information contained in the material is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no

representaion or warranty that such information is accurate or complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment
decisions, a prospective investor shall receive and fully review the final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TQ BUY ANY
SECURITIES. The Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit investment banking services from, any company mentioned herein.




Coltaterat Analysis 2,500,000,756 .

Witd Avg Parcent of Wid Avg Witd Avg Witd Avg Wtd Avg
EICQOLow FICOHigh LTV Current Balance urrent Balance A %M FICO TI LTV int Oni»
500 524 > 65% 36,348.4 4.77% _8.716] 2585 5145 4 76.08|
525 549 64.74] 53635 4 8.31
550 574 71.81[ 561.43] 1.64]
575 599 83.89| 587.05) 88
800 624 89.11] 612.24] 8. B
825 849 59| 638 . 84.
650 674 .08]  660.74 87.
675 699 .08] 686 N 88.42]
700 724 .. .63] 712, .. am;nm_
725 749 34 3.99] 73448 35.22] 0004
750 774 > 85% 169,983.81 6.698| 924 7.07] 89.7} 0
775 799 >85% 186,891.04/ 6.542] 100)] 7.43] 89.05] 0]
800 max > 85% 265,712.03] 8.596] 100 6.63] 90} 0
Wid Avg Percent of Wid Avg Witd Avg Wtd Avg
TVigw LTV High Ml FIC Tt Full Doc % Ltd Doc % Stated Doc % Int Ont
0% 59% 046} 0] _542.07 .07, 74.75 28] 18.97]
60% 54% 152,597.81] .563]  19.72[ 634.33 15| 67,54 11.77] 20.7}
B5% 69% > 50% 145,392, w@— .47%) 385 33.33| 549.84 .78 732 .86 19.94
70% 4% >50% 170,418.55] .89 .184]  27.58] 546 91 74.1 1542 0.4]
75% 70% > 50% 148,390.74 k .356]  35.59) 542. 53.22] 9.42
80% 84% > 50% 170,234.96 K .674 3.2 65483 3.3 0.64
85% 89% >50% 170,225.3 . 58 61.18] 567.1 53.13] 0
90% 94% > 50% 339,758.14 A £82.27] 644.4 53.03] .32
95% 89% > 50% 223,521.63] 4 100] 698.2] 52.41 e|m._ 0
100% max > 50%. 0.00) 0.00] 000 0.00] 00 0.00] 0.00] 0.00)
Percent of Wid Avg Wid Avg Wtd Avg Wid Avg
DIllow DTIHigh FEICQ urrent Bala A Stated Do % It Onl
0% 20% <525 10.34]
20% 24% <525 .68
25% 28% < 550 3
30% 4% <575 X
35% 39% < 600
40% 44% <625 .
45% 49% <850 17.4,
50% 54% <875 8.54
55% max < 700 157,629.05] 1,34 8.359] 9.09] .82} 14.58] 4.81 0|




LIMITED AND STATED DOC

: Wid Avg Percent of Wid Avg Wtd Avg Witd Avg Witd Avg
. EICO Low FICQ High Current Balance reent Balance GWAC %Ml FICO DTI TV Full Do¢
i 500 524 136,149.15] - .01 004 14.09] 51281 4208 68.58 q] 0
: 525 549 134,672,35] 54 844] 5557|5366 40.34] 7108 0
550 574 147,296.53) X 51]__6461]__ 561  39.42] 7583 9
575 599 162.210.6 84 93] 72.54| 588, 38, 6.1 o)
i 600 624 1,689 75 7542 B1.51] 611 38 76.6] [0 [
625 649 7,555, .65 7.118] _87.34] 636.82] a7 79.07] 0) 0
850 674 7,886.4 17 9| 39.69]  77.79 0] 0
675 698 203,868 K 4| 3851  77.64 0
700 724 20,659 712.22 0
725 749 20709381 I ol
750 774 228,600.57] .28 0|
778 799 219 986.38] 13% o 0|
! 800 max 234,015.81] 02% [ [
10 LOANS
Witd Avg Percent of Witd Avg Wid Avg Wtd Avg Wtd Avp
FICO Low FICQ High GWAC FIC T LTV % SFD % PUD % OwnerQcc % Full Doc % Ltd Doc % Stated Doc % Int Onl
500 . 524 0.00] 0.00] _ 0.00] 0.0 0.00} 0.00} 0.00] 0.00] 0.00
525 549 0.00 0.06] 0.0 0.00) 0.00] 0,004 0.00)
550 574 .00, 00— 0.004 0.00) 0.00)] 0.00]
575 599 00} 00| 0.00] 0. .00} 0
600 624 .00 60 000 0. .00)
625 849 .00} 00 __0.00[ 0. -00)
850 674 .00) 00| 0.00 60} -00)
875 699 00} .00 o. .00 00}
700 724 X X .00 .00}
725 749 .0C X X X .00 00}
750 774 .00 .00 0.0 00 0.00] 0.00}
75 799 X0 .00) 0.00} .00] .00] 0.00]
800 max .00 00| 0.00] .00] 0.0 00| 0.00)




Jeutsche Bank @

uest Mortgage Company

Series 2004-R8

OCTYPE in 'LIM,STD’

4,343 records

ilance: 704,050,611

Selection Criteria: CODOCTYPE in 'LIM,STD'
Table of Contents

1. Limited and Stated Docs

% SFD | % PUD
Pot. WA % WA  |(Attached|(Attached . . .
w_“_u.& and Stated Emsﬂ_-_ﬂ“a Current | Gross | Covered Smnn_ﬂmo WADT! | Original | & [y %nm“w."”u \”vnu__ .\._w_u_o:mn \.wwunsa _.n..h_nw %CA | %NY total balcurr
Balance WAC by MI LTV Detached| Detached " B i
'
500 - 524 136,149.15) 714] 9004|1409 51291 __42.05 _ 6858 6525 374 549 o 5174|4879 0| 18.45) 21981 50.739.036.50
525 - 549 134,672.35) 9.30]  8.844] _ 55.57]  536.6] _ 4034 71.08 a3 4.63 6.14) o] 5477 4523 o 13.23 o5 2431 66.124.123.72
550-574 147.296.53] __18.16] __ 6.151 _ 64.61 561] _ 30.42]  75.83 645 2.8 7.02 o] 4565 54.39 0 0.57 59 5.97) 727.853.388.49
575599 162,210.61] __14.01] _ 7.931 2.54] 566.58 85 76.1 58 3. 95.7] o] 507 49.29] 0 3 10.5 81 98.624,053.27
500 - 624 ©61.680.00] __13.32] _ 7.542 51 611.53 o1 76.8) 56 37 5429 o 455 54.47) [ 3 049 463 93,776,621.77]
625649 67.555.63]  13.07] __7.119) 7.34] 63682 82l 79.07] 8211 31 367 o 4402 55098 B 0. 8.66 3.99) 91,086.205.52
650 -674 57,886.4 11.26 911 0.62] _661.09 560 77.79 79.9 4.23 2.76) o 41.08] _ 58.02 o 283 843 12.12 79.286.063.62
67569 03.666.7 5.78 578 5.27] 504 3851 77.94] 77.02 234 91.04 0 3767 6233 o 32.33 14.5 8.6 47,705,282.45)
700 - 724 320.659.6 36 558 53 2.22) 38.8]  79.06] 7191 6.79) 96.5 0 325 7.9 o 36.87 15.14 5.84 75.856.22
725 - 749 307,093.81 174 277647 7373 4069 7483 _ 6767 o 878 o 2623 73.77 o 23.15 3.6 10.52 16,534.69
750 - 774 228.600.57 101 437] 61.36] _ 759. 8.2 74.64] 80,01 4948584 o 2077 79.23 0 5.33 7.38 0 617.67
7757759 219.986 38 0.47 507] _ 74.39] _764.3 791 67.88] __ 79.87 0 921 0 6.9 1 o 5469 5,43 5.05 795.70
800 >= 234.015.81 0.07] 936 100 805.6 378 88.48 0 0 100 o 8169 1831 d 1.69) 0 g 468,031.62
Total: 16211158 100] _ 7.678 7091 e0s.96] _ 39.26] _ 75.94 _ 81.8 355 ___94.76 0 453 54.7] o] 22.39 5.89] __ 14.85 704,050,611.24




2, OrigLTV

% SFD | % PUD
Pet, WA % WA [(Atached| (Attached| . . .
orlg LTV Ewmﬂﬁﬂi Current | Gross | Covered iMoM_ﬂmo WADTI | Original | & & %nm.m__ﬁu .\w”u: % uw:n_an % wwosn _.P_wu %cA | %Ny | wrL total baleurr
Balance | WAC by MI LTV | Detached| Detached : " . .
) )

<59 322774 533 7458 o _503.75 506 4838 5199 T8 95.90 i 7578 ol 3068 142 557 65609.633.78
50- 64 151,748.7 582] 7847 5145 561.98 864 6237 799 729 938 o277 72.29 g 38 853 1897 40,972.173.89
6569 158.026.4 855 7.546]  73.74]  598.64 755 6761 753 341 99.64 o] 3033 6967 d XE 7a1] 1241 50,208,063 44
70-74 1676416 12.49] 7.029]  67.06] 593.85 3928 7289 794 352 9488 o e 853 [ X RN 559 85.329617.11
7579 156,34 1941 7.784] 7435 59718 3947 7681 152 348 55 o 6. 75 o 1805 1132 487 136,648.451.19)
8084 57.455.6 19.93 7623 B8.56] 611.87 _ 39.08]  B1.77 273 534 654 o 464 53.55 o 22 9.12 .66 133,204.704.53
85- 7648632 1600~ 7.71] 8539 62048] _ 39.76| __B6.99]  B3.78] 295 945 9 3. 59 o] 19335 856 7.29 113,304.216.5)
50-94 7793798 076] _7H3 87.5] 63595 306 G0.02] 8761 a1l _ 947 o 7523 zait o7 7.01 5.99 68,663.751.25)
Total: 162.111.58 100 7.675|_ 70.91 __606.96] __39.26] 7594 81,88 3.55| __ 94.76 o 453 547 ol 2239 989 1485 704,050,611.24,




3.0M

% SFD % PUD
Pct. WA % WA (Attached| (Attached| , o o )
] iwuma:.”“:» Current | Gross { Covered <<m>nﬂ_~mo WA DT | Original & & %nw_,.z_._.mm .\_.u”_M: » —_w_”mnmn % qunnmn rﬂm_Wu % CA % NY % FL total balcurr
Balance | WAC by Mi LTV Detached| Detached P ' : "
) )

<= 19 141,262.65 5.7 7.668] 7291 607.86 13.59 74.32] 74.49] 2.35] 80.04 Y 66.04; 33.96 0O 18.14 9.0 16.14 40,259,855.92)
20-24 140,412.14 5.32) 7.609; 71.87| 09.74] 22.18 74.02) 87.73 1.49| 93.27 0l 51.4, 48.58] 0 25.43 5.1 11.3 37,490,042.06

5-29 142,734.13 6.99 7.609 68.38) 09.69) 27.18) 75.17 8341 2.97] 93.71 1) 50.7. 49.27 0) 22.17 6. 18.23] 49,243,274.55]

0 - 34 146,987 .64] 9.39] 7.631 72.97 610.99] 32 75.32] 82.83 4.55| 4.72) o) 45.5! 54.45) 0 20.25 47| 4.36] 6,144,437.93)
35-3 162,856.32) 13.62] 7.66 71.16] 606.57 37.14 5.4 84.14 4.16] 6.35! [s) 40.8; 59.1 [\ 23.59 .59 4.37 22,374.60]
40 - 44 163,839.97| 18.8| 7.64 73.31 608.33 42.22] 76.24 79.43 .91, 6. 14, [y) 38.1 61.8; 0] 23.27 .02} 6.74] 1 82,692.84)
45 - 4 9,201.11 29.55 7.59 74.32 13.9 47.2] 76.84 81.35] NE .52 [Y) 38.4 61.54 [1] 23.54 13.12 12.89 208,052,486.13)
50 - 54 1,148.09 9.68) 8.048 571.71 582.68 51.11 76.74 841 73] .37] Ly 63.6! 36.37| 0) 17.66 10.45 16.31 68,116,938.59]
85 >= 0,962.72] 0.91 8.615 27 532.92 55 3.68; 82.93 A4 100 Y] 75.94] 24.06 0 32.02 0 2227 ,438,508.62|
Total: 62,111.58] 100 7.675) 70.91 606.96 39.26 75.94) 81.88| 3.551 94.76 0 453 54.7) 0 22.39 9.89) 14.85] 704,050,611.24]
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This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the "material”), was prepared solely by the Underwriter(s), is pri d and cor ial, is i ded for use by the addressee c:? m:q may not
be provided to any third party other than the addressee's fegal, tax , financial and/or accounting advisors for the purpose of evaluating such information. Prospective investors are advised lo read carefully, and refy solely on, the final
{the "Final Prospectus’) related to the securities (the "Securities”) in making their investment decisions. This material does not inciude alf refevent information relating 1o the Securities Qomnuuon herein,

prospectus and pro. L
particularly with respect to the risk and special consideralions associated with an investment in the Secunities. Al sE::Es: contained herein is prefiminary and it is anticipated that such i will change. Any Information tontained
a . ALSSQ A.ﬁbmmmnoamocamu:.m C:%%Eo&&

herein will be more fully described in, and will be fully superseded by the preliminary prospect: , if and Final Prospectus. Although the ii ion

beligve(s) ta be reliable, the Underwriter(s) make(s) no representaion or warranty that such 5334&6: Is accurate or

complete. Such information should not be viewed as projections, forcasts, predictions, or opinions with respect to value. Prior to making any investment decisions, a prospective investor shall Eom:s and fully review the

final Prospectus . NOTHING HEREIN SHOULD BE CONSIDERED AN OFFER TO SELL OR SOLICITATION OF ANY OFFER TO BUY ANY SECURITIES. T
The Underwriter(s} may hold long or short positions in or buy and sell Securities or related securities or perform for or solicit investment banking services from, any company mentioned herein. )
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-1.-Summary Statistics

As-of / Cut-off Date: 2004-08-01

Number of Mortgage Loans: 3,125

Aggregate Current Principal Balance: 425,378,602.71
Winirnum Balance: 58,812.96

--- Maxirnunz Balance: 599,554.71

" Average Current Principal Balance: 136,121.15
Aggregate Criginal Principal Balance: 425,852,896.00
Minimum: Balance: 60,000.00
Maximum Batance: 600,000.00
Average Original Principal Balance: 136,272.93
“istijen:400.00
Weighted Average Gross Coupon: 8.612

Mirimurn Coupon: 5.990

Vi um Coupon: 13.350

Weighted Average Original Term: 356
Minimum Term: 120
. Maximui: Yerm: 360
Weighted. Average Remaining Term: 355
- Minimurn Term: 116
Maximum Term: 360
. . Weighted Average Margin: 6.582
Minimum Margin: 4.072
- Maximum Margin: €.750
Woeaighted Average Maximum Rate: 14.573
Minimum Max Rate: 12.150
Maximum Max Rate: 18.950
émm@zﬁmoﬂ.bém.mmm Minimum Rate: 8.573
Minirsum Min Rate: 6.150
7 Maximum Min Rate: 12.950
i Weighted Average Original LTV: 72.43

: mum Original LTV: 14.46

« Maximurn Original LTV: 92.31
‘Weighted Average F!CO Score: 528




Minimum FICO: 500
Maximum FICO: 549
Top 5 States: CA(18%),FL(16%),NY(7%),MA(6%), TX(B%)

Top



|
N

Aggregate Principal

% of Aggregate Principal

Number Balance Qutstanding as | Balance Outstanding as of OLTY
of Mortgage Loans of the Cut-off Date the Cut-off Date FICC {%5)

2,842 395,278,826.29 92.92 527.5| 72.4¢

Fixed - 30 Year 173 19,588,674.78 4.6 528.1 ¥3.67
A2/18 44 4,401,775.214 1.03 527.4] 58.64)
A2/13 40 3,797,277.21 0.89 527.2] 66.67
|Fixed - 15 Year 14 1,098,528.36 0.26, 529.9] 7269,
Fixed - 25 Year 4 632,473.58) 0.15 513.1 76.82,
Fixed - 20 Year 6 454,895.35) 0.11 536.8] 7224
Fixed - 1G Year 2 126,151.93 0.03] 539.4] 68.73
Yotai: 3,125 425,378,602.71 100 527.5] 72.43




3. vlswim_ Balance at Origination ($)

. Number Principal Remaining| Debt f
of Balance % of Principal Tarm to to- Gross ke
- Mortgage as of Balance as of Maturity | income | Coupon :

Priicipal Balance at Origination ($) Loans Origination Origination {months) - (%) (%) iFICC

50,000.014"- 100,000.00 1,236 94,763,238.00 22.25] 349.4] 39.37 5.323] 527.5 2

100,600.61 - 150,000.00 - 915 111,129,476.00 26.1 354.56 41,12 8.598} 526.5 -

150,000.01 - 200,000.00 ] 477 82,849,504.00 19.45 356.58 42.58 8.405] 528.3|
., 200,000.01 - 250,000.00 233 52,137,285.00 12.24 356.7 42.6]° 8.214) 527.2
1250,00G.01 - 300,000.00 . 135 36,837,961.00, 8.65 357.73 42.2 8.198| 527.6

300,000.01 - 350,000.00 68 22,136,489.00 - . 5.2 358.12 43.410  8.406) 529.3

350,000.01 - 400,000.00 33 12,377,343.00, 2.91 358.58 42.32 8.419| 528.2]
1400,000.81 - 450,000.00 9 3,823,500.00 0.9 351.07 50.92) 7.994; 523.6

450,000.01 - 500,000.00 9 4,254,100.00 o1 358.34 39.4 8.481] 527.6]
1500,800.01 - 550,000.00 ) 5 2,647,000.00 0.62 359 49.9% 8.532| 5224
1550;000.01 - 600,000.00 5 2,897,000.00 ’ 0.68 359 38.24 7.718] 530.5,

Total: - 3,125 425,852,896.00 - ) . 100 354.71] . 41.55 8.612) 827.5;
Minirum: 60,000.00 ' .
* Mayirmust:: 500;000.00

Average: 136,272.93

Toler: 425,852,896.00

3



-4, Range of Principal Balances as of the Cut-off Date ($)

Aggregate Principal

% of Aggregate Principal

Range of Principal Balances as Number Balance Outstanding as | Balance Outstanding as of ) OLTV
{of the Cut-off Date ($) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO =" (%) &
--150,000.01 - 100,000.00 1,238 94,852,859.36 22.3 527.5 702t
100.000.G1 - 150,000.00 914 110,944,358.43 26.08 526.8] 72.77
150,000.01 - 200,000.00 476 82,608,619.02 19.42 526.3] 7292
200,600.01 - 250,000.00 233 52,082,997.87 12.24 52720 7243
250,000.¢1 - 300,000.00 135 36,803,927.63 8.65 527.6{ 73.38
300,000.G1 - 350,000.00 68 22,111,555.85 5.2 529.31 = 74.27
[356,009.G:% - 400,000.00 33 12,367,194.54 2.91 528.2 76.06
409,000.6:1 - 450,000.00 9 3,817,333.69 0.9 523.6] 74.36
450,000.01 - 500,000.00 9 4,249,442.57| 1 527.6] 7243
-1500,000.01 - 550,000.00 5] 2,645,385.85) 0.62 522.4] 76.38
1550,000.G1 - 600,000.00 5 2,894,927.90 0.68 530.8]  7C.18
Total 3,125 425,378,602.71 100 527.5] 7243

Miniwum: 58,812.96
Maximurr:: 599,554.71
Averzge: 136,121.15



5. gosﬂ%_m.%mq:mm:m:m

Aggregate Principal % of Aggregate Principal
AR Number Balance Qutstanding as | Balance Outstanding as of OLTV
T I iMonthsRemaining . o of Mortgage Loans of the Cut-off Date .- |- -~ -the Cut-offBate " [T FiCO | %) (-~
7-120 - - 2 126,151.93| - - 0.03 539.4|- "6873; -
54 4,895,805.57 1.15 527.8f 68.02
50 4,856,670.56 1.14 528.3] ©8.96¢ .
4 632,473.58 0.15 5i3.1]  76.82 :
3,015 414,867,501.07 97.53 5275 7251
3,125 425,378,602.71 109, 527.5| 72.43

" Weighted Average: 354.71

Top




6. Current:Mortgage Rate (%)

Aggregate Principal "% of Aggregate Principal
. Number Balance Outstanding as | Balance OQutstanding as of

Curreni-Mortgage Rate (%)— -+ i .. | of Morfgage Loans_ of the Cut-off Date-==| ——“the Cutioff Date—=——-"=|—

5.500 - 5.999 - 1 124,794.64[ _ ~ -~ o003
) €.000-6.499 - . 2 "344,767.13[ s 0.08]

6.500 - 6.299 . ] 65 12,920,287.46 3.04
' |7.000--7.499 - : 198, 37,169,665.34 : 8.74
7.500-7.899 - . - 692 113,960,729.88 26.79
18060 - 8.499 & - 342 46,998,869.24 11.05
., '18.50G ~ 8.999 738 95,327,660.02) 22.41
"~ 15,000 - 9.499° : 223, 26,857,774.78, 6.31
2.506-9.599 " - 420 48,591,688.64 11.42
10.000 - 10.499 141 14,687,696.59 3.45
10.500 - $0.999. 160 15,944,379.20 3.75
49.000 - 11.499 53 -~ 4,112,958.91 0.97
11,568~ 11.999. 58 4,611,170.29 1.08
12.000 - ) 19 2,422,020.38 . 0.57
12.500 - 12 1,234,201.85 0.29
13.060 - . 1 69,938.36 0.02
Total: 3,125 425,378,602.71 : 100

Minimum;: £.990 - . -
Maximuni: 13.350
Weighted Average: 8.612

3



7. Original Loan-to-Value Ratio (%)

Aggregate Principal % of Aggregate Principal
Original Loan:-to-Value Number Balance Outstanding as | Balance Outstanding-as of -OLTY
E N e e Jof‘Mortgagetoans’| " of the Cut-off Date_ | 7~~~ the Cut-ofi.Date. . .| : FICO...tuci%Vs
Z=2500" 7 T 16 1,395,919.89 © - 033 ~_530.1 19.75
25.01 - 30.00 14 1,265,683.32 e 829 2T AYT
30.01 - 35.00 15 1,557,046.78 0.37 534.1 32.49
135.01 - 40.00 34 3,665,809.00) 0.86 521.1 37.87
140.91 - 45.00 37 4,097,699.19 0.96 528.1] 4291
145.07 - 50.00° 76 9,695,788.68 2.28 526.2 - 48.17
150.01 - 56.00 83 10,182,130.30 2.39 525.7|  52.91
55.01 - 60.00 300 38,530,889.61 9.06 522.9|  58.92
60.01 - 65.00 213 28,709,023.44 6.75 525.3] €3.39
.. 55.01 - 70.00 252 35,189,727.06 8.27 528) 68.21
70.01.- 75.00 1,004 134,478,442.62 31.61 5231}  74.15
75.01 - 80:00 381 54,365,487.32 12.78 632.5 78.3
180.01 - 85.00 672 98,000,633.02 23.04; . 5334 84.221
185.01 - 80.00 25 3,990,479.32 0.94 528.3] - 88.41
J90.04 - 95.00 3 253,843.16) 0.086! 528.6] 91.36
+Total: £ 3,125 425,378,602,71 100 527.5] 7243
Minimum: 14.46 - .

Maximum: 92.31 o
. Weighted Average by Original Balance: 72.428
Weighted Average by Current Balance: 72.428

Top




m.,ﬁzm.mm?m:m FICO Score

Aggregate Principal % of Aggregate Principal

oLTV

Balance Outstanding as of
B e ) lifying-EIC a:Leut-oll Un Mhﬂ“ﬂ =g alen BT BT e e B -
-+4500 - 518 824 107,208,27422 - - = -y . .8
T T L 1,627, 227,511,578.43 53.48 529.4| 7429
: 540G - 558 674 90,658,750.06| 21.31 544.4] 7347
JTotai: 3,125 425,378,602.71 400 527.5|  72.43
Top
9. Range of Debt-to- Income Ratios ‘
) i Aggregate Principal % of Aggregate Principal
‘|Range of Debt-to- Number : Balance Outstanding as | Balance Qutstanding as of OLTvY
- lincome Ratios of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)

1<=20.00 - 160 19,335,246.62 4.55] 527.8] ¢8.86!
20.01 - 25.00 171 18,841,879.28 4.43 528 68.7
25.01 - 3¢:00 263 33,698,224.87 7.92 '528.3]  71.03;
30.01 - 38.00 ’ 318 42,082,390.20, 9.89 - 528 72.56
35.01 - 46.0C 425 56,748,770.12 13.34 527.9] 71.28!
40.01 - 45.00 494, 67,598,041.36 15.89, £27.2] - 72.59
[45.01 - 50.00 598 82,184,643.01 19.32 5282 73.72
£0.01 - 55.00 . 696, 104,889,407.25 24.66 526.4] 73.66)
Total: 3,125 425,378,602.71 100 527.5] 72.43)

et MMM 2.00 L ”
' Maximum; 55.00
Weighted Average: 41.55




3

State

|- —Aggregate Principal -

Balance Outstanding as

— % of-Aggregate Principal
Balance Qutstanding as of

of Mortaage Loans. of the Cut-off Date the Cut-off Date
 pCalifoinia 375 76,583,131.46 18
|Florida 569 68,064,654.32 16|
INewYork - - . . . 182] 31,503,464.86 ~ 7.41
M husetts 134 24,082,332.41 5.66
243 23,596,401.57 5.55]
152 20,296,552.09 4.77
and 128, 18,331,437.94) 4.31
sichigan : 169 18,105,052.59 4.26
Peririsylvania 109 12,888,778.58, 3.03
AMinnescta 72 12,103,951.79 2.85
Gegrgia 95 10,205,674.60, 2.4
[Connacticut’ 61 9,485,821.70 2.23)
{Wiscensir: 70 7,921,467°51 1.86
Kilashingten 45 7,367,494 .80 1.73
Colorado 46 7,250,709.30 17
Nevada 34 6,443,478.09 1.51
“|Alabama 57 5,705,041.39 +.34
Tennessee 55 5,610,534.30 1.32
Louisiarnan 51 .5,151,988.79 1.21
indiana 52 5,076,917.16 1.1
Missouri 49 5,011,107.77 1.18
Rhede Istand. 33 4,530,827.61 1.07
“INew Hamipshire 32 4,505,633.44 1.06]
Norih Carolina 45 4,200,378.51 0.99
Arizona . 26| 3,580,158.98 0.84
Ohig ~ "~ -~ = - - = S mm e e e e e eem e — - == ——-80456;227:07 — — — — -~ (081
Ofdahoma ) 38| 3,397,358.96 0.8




NMaine 56 3.067.260.01 _ 072 5298 B887

Delaware . 19 2,569,679.70 0.6 532.5{ 79.87
Mississippi - 22 2,274,936.07 ] 0.53] : 531 73.07|
Nebraska ] 20 . 1,804,619.31 0.42 532.1] 76.06
{Kansas 16 1,741,112.52 0.41 532.5 73.8
: . Utah 12 1,688,267.09 0.4 531.8] 77.86)
South Carolina_____ [ R R A8 1.411.276.12 _ . 033 534.6]_76.7]-
(R | Er— 5 e =6 S 7 % BT 0) 3 1) e | RS SN WL
. iowa 13 909,796.57 - 0.21 521.4] 75.09 )
o +s |Avkanses v ] 11 799,885.20) 0.19 536.1] 69.95 : . .
) ' Kentucky : - o 744,920.49 0.18 526.3] 73.92 .
“JAlaska 5 656,177.08 - 0.15 519.8] ©83.61
:-{0regon 6 652,628.38 0.15] 518.8] 7295
- [Vermont L 4 551,039.70 - 0.13 533.5] -77.46
‘Ihiontana . 3 378,356.76 ) 0.09 532.6] 76.75
Wyoming 4 343,901.75] 0.08 636.2| 6943
tdzho 1 112,459.44 - 0.03 547 90
TTotat: 3,125 425,378,602.71 ~ 100 527.5|  72.43(

Number cf States Represented: 44

Top



11. .Oowe_um:o« Status

Number

i ] Dceupa uwmm»cmﬂqﬁ

Aggregate Principal
Balance Outstanding as

% of Aggregate Principal
Balance Outstanding as of

of Mortgage Loans | __ of the Cut-off Date= = (- = = the.Cut-off.DateéI o
Owner-@ccupied : SR 3034 |- ST 47 1603:96 (- - 9749
- :lnvestment - 67 6,927,147 .28
—iSecond-Home 24 373985147
Tofai: 3,125 425,378,602.71
, Top
12, incomé Documentation
T ~ Aggregate Principal % of >mnammmm Principal T
. ¥ Number Balance Qutstanding as | Balance Outstanding as of OLYTY
‘income Documentation of Mortgage Loans of the Cut-off Date - the Cut-off Date FICO {%)
- {Full Documentation : 2,265 309,015,442.49 : 72.64 5279  73.15!
. d Dscumentation 427 62,211,264.79 14.62 526.8] 7439
. Stated Documentation 433 54,151,895.43 12.73 525.80 §6.06
oo 3125 425,378,602.71 100 527.5] 72.43]




-43. Purpose

Aggregate Principal % of Aggregate Principal
Number Balance Outstanding as | Balance Qutstanding as of 1 OLTY |
S S ot Dato— = : a Tt e
=pebl Consol T S O oD T g
Refinance - Debt Consolidation Na Cash Out - --=-— -~ - 514 527.41 - 76.22
Purchase 4 718,074.05 0.17 531.9] 73.08
Yotal: 3,125 425,378,602.71 100 527.5) 7243
Top
14, Risk Category
Aggregate Principal % of Aggregate-Principal
E Number Balance Outstanding as | Balance Outstanding as of oLvyY

JRisk Catogory: of Mortgage Loans of the Cut-off Date the Cut-off Date 4 FICO .} (%)
Er) . 1,779 246,219,078.05 57.88 533.7]  76.03
1,064 143,481,976.67 33.73 518.6] €9.78
264 32,696,588.57| 7.69 519.8]: - 55.27
1A 4 814,603.07, 0.19 53231~ 7581
12A 11 1,690,511.43 0.4 526.1]  78.97]
3A 2 359,953.93 0.08 532.8f 84.39
TA ) 1 115,890.99 - 0.03 507 80
Total: = ~ - - —— - - - - 3,125 425,378,602.71 100 527.5] 72.43



18. Property Type

!

dyType

m}iwm*m\T)iL Aity-Dét

VDEBthed et e e =

Number

Aggregate Principal
Balance Outstanding as
of the Cut-off Date -

% of Aggregate Principal
Balance Outstanding as of

o O ~18;773,507.56|

7 “Non-zero Weighted Average Prepay Penalty Term: 35

Top

N2 ramiy T = . .
2UD 97| 14,472,717.36 3.4 528.7
Condo § 68 11,235,468.74 2.64 525.3
————13ingle Famity-Attached 30/ 2,893:285:26, —0.7 5254
dlvianu. Housing / Mobile 33 2,825,524.24 0.66 526
Attached PUD 9 1,586,480.47 0.37 534.4
CiTotal: : 3,125 425,378,602.71 100 527.5
Top
16. Prepayment Penalty Term (mos.)
Eﬂlummmmwﬂm,@sn -
Penalty ) Aggregate Principal % of Aggregate Principal
Tovm i Number Balance Outstanding as | Balance Outstanding as of oLTV
{mos.) i of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%}
o 1,074 140,373,674.66 33 527.4 72.21
112 47 6,396,133.92 1.5 528.3 66.27
126 3 322,965:97 === - - -008 53] 7869 - =
30 2 495,629.24 0.12 -526.8]  84.93 h T
36 1,999 277,790,198.92 65.3, 527.6 72.85
Total: ' 3,125 425,378,602.71 100, 527.5( 72.43



17. Conforming vs. Nonconforming

_0026_.3&8
VS,

Number

Aggdregate Principal

of Mortgage Loans

e — 0 1 {3

Balance Outstanding as
-of the Cut-off Date
e 303.84 0

% of Aggregate Principal
Balance Outstanding as of
the Cut-off Date

5

425,378

.momu:_ -

!
OLTV |
527.5] 72.43}-— - - -




18. Maximum Mortgage Rate (%)

Aggregate Principal % of Aggregate Principal
Number Balance Outstanding as | Balance Outstanding as of OLTY
_of the Cut-off Date el FIC (e
= 3A4T6TA 3| 095269604
Sl 12500 < 42099 o e = i e i a4 12,761,415.79 533 66.21
o777 113.000 - 13.499 197 37,077,923.51 527.3]  88.96
! 13.500 - 15.999 675 110,938,064.76) 528.2 74.81
- 14,000 - 14.499 335 45,938,454.74 526.2] 7217
14.500 - 14.999 689 89,437,114.91 527.2 73.28
15.000 - 15.499 207 25,103,298.31 527.9 73.861
£115.500 < 15.999 375 44,042,920.74 527 74 44,
7$16.000 ¢ 16.499 122 12,852,107.56 527 74.44)
116,500 - 16.899 138 14,031,295.81 526.6] 74.89
17.080 489 47 3,670,899.76 523.7 73.54
17.500 - 17.999 49 3,947,819.10 526, 75.32
18.000 - 18.499 14 1,997,594.74 5241 76.87
18,500~ 18.999 12 1,234,201.85 0. uA 525.2 75.06
g@m Sy 2,926 403,477,878.71 100 527.5|  72.38

Weighted Average: 14.573
[ 3

bove table is based on Adjustable Mortgage Loans only

Jop




19. Minimum Mortgage Rate (%)

Adgregate Principal % of Aggregate Principal _‘ I

- 7 : Number Balance Outstanding as i !
—=(Wininmum:MotgageRate (%) ———— Rl ) Ffyic ge Loans. -Cut- _

: " [6:060~6.498 . )| e V1 B TV A B

: - |6.500-6.999 - " b4l . 12,761,415.79
. . 7.00G - 7.499 197 37,077,923.51
: ©(7.500 - 7.999 ) 675 110,938,064.76
.{8.000--8.499 335 :45,938,454 74
8.500 - 8.999 ) 689 - 89,437,114.91
49:000 - 9.499 207 5 -'25,103,298.31
19,500 - 9.999 375 - 44,042,920.74
122 12,952,107.56
138 -14,031,295.81
47 ) 3,670,899.76

. - 4.999 49 3,947,819.10
12,000 - 12.499 14 1,987,5694.74| -
12.500 - 12.999 12 . 1,234,201.85)
Total: - . . 2,926 403,477,878.71
- Minimum:-6.150

Maimum: 12.956 .

‘Weighted Average: 8.573

The abova fable is based on Adjustable Mortgage Loans only

Top : . - : . P
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20. Gross ‘Margins (%)

=1

Number
;oa Mortg

Aggregate Principal
mm_mznm O:.mnm:a_:m as

-Balance O:»mB:a_:m as of

% of Aggregate Principal

‘Weighted Average: 6.582

Tre above table is based on Adjustable Mortgage Loans only

Top

20004249 - i : R 2T b -
la250 4409 - T i ;a}.w.ﬁwximw.wuwnoo., %03
T4 560 - 4.749 . T B - ——78,54715] - —0.02 “544|—74 .86
{7807 4%899 - - 284,827 34|~ - — —————0.07]- 508 T
{5,000 - 5.249 .= ] 7 590,232.00] . = QA5 524 767
“15.250 -:5.499 - 360,651.84 0.09 5221 74.94
5.500.- 5.749 769,094.46 0.19 528.2] 70.75
5750 - 5999 582,079.93 0.14 525.9]  70.61
16.000.- 6.249. 4,675,799.31 1.1 53147524
T6.950 - 6.499 172 23,705,357.23 588 5328 7497
5500 - €.749 1,614 227.528.920.68 56.39 532.8| 75.38
6.750 - 6.899 1,084 144,503,921.65 . 35.81 518.2] - 67.03
‘[Total: 2,926 403,477,878.71 100 §27.5]  72.3¢|
. Minirvium: 4 ONN :
Maximum: 5,750




24. Next Adjustment Date

N AR

Number

Aggregate Principal
Balance Outstanding as

i

% of Aggregate Principal
Balance Outstanding as of

F7TI2006-02 e 21,546,940.67 - - - -. --5.34]. . .. 527

| 120608-03 i - Cooed4 Tt 12,264,165:76 c 304 52801
(200604 T T - T T - e 912786546 - — —— — —-— — —-- 023 526
1200605 - ] ) N CEX A CoT02]T T b18.8)
*12005-06 10,072,486.71 2.5 524.1
12006-07 347,496,046.10 86.13 627.6
-12006-08 373,953.00 0.09 523.3]
*Yotal: 403,477,878.71 : 100 527.5

Minimum: 2006-01-01
Maximurr:: 2006-08-01
Weighted Average: 2006-06-14

Co

The-above table is based on Adjustable Mortgage Loans only

Top




22. Initial Periodic Cap (%)

2:3c2

% of Aggregate Principal

Aggregate Principal
Balance Qutstanding as

theCutsofi

%

initialPeriodic-Cap(%)—=—= ! 8. e
e A S0 AT = = ==
I . 2,926 403,477 8781 ~ 400 ___527.5| 7.

) aun: 2.000 - T e e e = === o
T Maximum; 20000 ) T o i ) - o ST e e )

Welghted Average: 2.000 T ) b - - .- - -

The zhove table is based on Adjustable Mortgage Loans only

Top



23. Perindic Cap (%)

L Aggregate Principal % of Aggregate Principal
: . . Number Balance Outstanding as | Balance Qutstanding as of
2,926 403,477,873.71] - 100]

“ Weighted Average: 1.000

‘The:above table is based on Adjustable Mortgage Loans only

Top
24. Top Zip Code
[] - Aggregate Principal % of Aggregate Principal ﬂ
Number - Balance Outstanding as | Balance Outstanding as of oOLTY

\Top Zip Code of Mortgage Loans of the Cut-off Date the Cut-off Date Fico (%}
‘133411 9 1,402,003.52! : 9.33 5304f 75.27

Other 3,116 423,976,599.18 '99.67 527.5]  72.42}

Total: 3,125 425,378,602.71 100 527.5]  72.43




25. Source

Aggregate Principal

% of Aggregate Principal

Madmum; 360
Weighted Average: 356.40

) . o Number mm_m:no Oc»m»mza_:m as | Balance Ocnm»m:a_:m as of
oo moc_ﬁs — rtga ) o= o=——"—the'CutioffPater=ssr
m«.fi@oy T e e 3425 a»ﬂuqmpmon.:_ \_oo_l mn.\ m_ qm.ﬁ_ :
Top
26. Qriginal Terms (mos.)
"10riginal Aggregate Principal % of Aggregate Principal
1Verms Number Balance Outstanding as | Balance Outstanding as of “OLTY
of Mortgage Loans of the Cut-off Date the Cut-off Date FICO {%)
- i 2 126,151.93 j 0.023 539.4] 68.73
E 54 4,895,805.57 1.15] 527.8] G8.02
: : - 50 4,856,670.56 1.14 528.3] . 68.98
H eﬁ 390 4 632,473.58 0.15 513.1 76.82
301 - 360 3,015 414,867,501.07 - 97.53 527.5] 7251
{Togatl: 3,125 425,378,602.71 100, 527.5| 72.43
“Minimurn: 420




Top

This Structural Term Sheet, Collateral Term Sheet, or Computational Materials, as appropriate (the “material”), was
prepared solely by the Underwriter(s), is privileged and confidential, is intended for use by the addressee only, and
_may not cm provided to any t ird um% other :&: the maaammmm s legal, tax, m:m:o_m_ m:&oﬁ moaoca_:m ma<_mo_.m *oﬂ

r—md=s

. ty on, the final v_.omvmnEm m:a EomumoEw wcun_mgma amm :m%@l@mjlﬁ:., SeartEs (e I.E!ll[ e - =
v\r!rbllx o rurtiss yin making theirinvestnent decisions:=—Fhismaterial-does-notinciude-atkrelevant-information-relating-to——-—— - SN RAAR T

e Securities described herein, particulary with respect to the risk and special considerations associated with an
investment in the Securities. All information contained herein is preliminary and it is anticipated that such information
will change. Any information contained herein will be more fully described in, and will be fully superseded by the
prefiminary prospectus supplement, if applicable, and the Final Prospectus. Although the information contained in the
material is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no
reprasentation or warranty that such information is accurate or complete, Such information should not be viewed as
piojections, forecasts, predictions, or opinions with respect to value. Prior to making any investment decision, a
prospective investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or
solicit investment banking services from, any company mentioned herein. The issuer of the securities and Fannie

.-Mae have not prepared, reviewed or participated in the preparation of this material, are not responsible for the
accuracy of this material and have not authorized the dissemination of this material. The Underwriter is acting as
underwriter and not acting as an agent for the issuer in connection with the proposed transaction.




% of pool average LTV TV above 80TV above 90¢ % full doc % owner occ ave wac % below 100k % above 500k % 10 ava DT DTl > 45% 1oans < 100k % with MI

A FICO below 600 47.84] 76.34] 40.49] 0.13] 71.34) 97.71_8.053] 19.08 146] 0] 39.39] 49.64]  228,159,360.5: 60.01

FICO below 580 36.81 75.62) 37.49 0.16] 71.14) 67.84) 85} 20.18| 1.54] 0] 39.68 49.91] _185,733,900.8 54.95]

FICO below 560 24.49] 74.23) 31.74] [N 71.24] 97.52] 8,39 20.92[ 1.37] 0 40.24] 50.42]  128,078,501.0; 48.35]

: % of poal sveragn LTV FICO <600 FICO < 5756 % full doc % owner occ ave wac % below 100k % abova 500k % 10 avs DTI DTl > 45% loans < 100k LTV above B0% LTV above 90% % with Ml _ % wath non MI
B LTV above B5% 89.24] 69.49] 83.1] 82.21 97.51]  7.165] j0.27] 334 of 39.53 48.5]  78,542,761.14] 100] * 5.06] 91.43] 8.57]

AR R ——— 839 881 _96.1{ __98.69 1] I X ___3.07] 20, Z e Tas) Y W) o

EE ITa e 5 e e =
e o 01 111 793496 X YA AT 12 e a0 26064906 167.007.04%13}" 7 R A AL B:L e
T . DM>45% . 78.94] 42.32 80.92] 71.28 97.12]  7.467| 12,01} 334 o[ 48] 49.08] 106,100,660.44] 5172 1.64 71.01} 28.99) . .
DT > 50% X 75.24] - 14.9 nu,mw_ 78.82] 96.53 8307 14.71] 3730 53.14 5311 23,890,637.33] 36.04] 064 - 4194 — 5806 " — -~
D R % of pool average LTV FICO «B00 _FICD < 575 % tull doc % owner occ _ave wac % beiow 100k % sbove 500k % 10 ave DT) DTI > 45% LTV > BO% LTV > 90% % with M, with No PMI ) .
Non Owner Qce T 7] = - T 7686 - 69.07 = 7887 - 604l -~ _ O~ 77260~ 2601 — 7.7 0] 3393 4886~ — 3609 006 s F0I0 PO

: Stated Docs 15.4) 73.02| 54.64 67.24] g 95.64] 7.831 16.25} 2.8 0| 386.69) 48.27} 23.12) 0.06] 65.07] ___308:

<<<<< N Loans below 100k 15.07] 74.79) 38.81 53.27] 7174 93.86] _ B.349) 100 0] 0| 36.88 4923} 36.2 0.8 5359 40.41

10 Loans o] 0] 0] 0 o) B 0) 0] o0 [ [ 0] [ o 0%)

E When do [Os reset noig's . .




F Is OTl off current mortgags rate for IO noio’s

H What are top 10 cities and average strats for sach

No of Percent of]
Tap 10 Cities Current Balance Current
Loans
Balance
LOS ANGELES 154) 36,808,649.54 1.47] .
CHICAGO 30,704,045.52) 123 . e e e e e e e e R i Z
= SANDIEGO - e — 26,516,085 14— —-1:06{- = B i - ~ S A——
BROOKLYN = T = 25,948,203.36]__. -1.04]° pR oty P o Z
LASVEGAS _—— — — - = oo o08 - 03,053,332:24) -~ -0.92 T o . .
N v Miamt 22,485,133.01 0.8 i B .
> 77777 " [SACRAMENTO 87 16,291,551.53 Pmm_ . . ) - e I S
——-— [HOUSTON:. - - oo e o i [ 163 -7 15,732,494 Lo e TLT ORI L i - - SRR S — R - = e = ST - e L
ORLANDO 113 13.991,308.88]
- - IACKSONVILLE " 3s| - . _13,741,846.69] - S e e e e
Other 14218] 2,274,728,105.04)
Total: 15477 2,500,000,755.62

| What % of pool are LTV above 90% and siated doc, 10, FICO below 600 or NQO?
ses ahovae strats
J What is max LTv fo stated income and minimum FICO for stated income?
94,364
K What is min FICO for loans above 80% LTV
H 520

L Seasoning hisotry - any over 3m?

M For loans below 100k do for D above but for

top 5 MSAs

Season No of Loans BALANCE

3 179 22,514,049.86
. 4 387 60,922,272.52

5 718 112,172,113.79

6 1101 177.493,580.59

7 479 71,648,257.80

1 [ 576,972.03




N For mortgage insurance plse provide average strats of non insured component vs insured component
How was portion insured selected?

No of Percent of|
PM! Leve! Current Balance Current
Loans
Balance
4953} 661.775,128.35 __ 26.5%)
T e S0, 643047:5 === 04
- — - | __as . __7,060,89010{=—-0:3%]
. 51 B8,408,670.8 0.3%)
7] 8,470,520.27) 0.4%)
B.Dsh.m@w.u.“ 0-4% ~ e
i P — Ty P - T .
0.3%]

0

1 108] 17.447,483.56 0.7%]

12 97 17,095,320.71 0.7%

13 704] 19,444 895 27| 0.8%

14 148] 26,667,535.99) 11%]

15 127] 21,278,214.79 0.9%)

16 119 22.173,113.18 0.5%)

17 162] 29,296,358.19 1.2%]

18 139 24,006,084.29)] 1.0%,

9 165] 30,444,397.53) 1.2%)

0 522} §2,807,614.99 3.3%)

T2 20,662,584.53 0.6%]

2 227 39,489,195 48 1.6%)

245] 48,775,475.85 1.9%]

3 276 48,630,187.46) 2.0%)

5 1295] 207.376,270.38 8.3%

6 190) 33,056,330.00) 1.3% .
27 263 46,841,152.02) 1.5%) N
28 332 ©6.156,838.42 26%

29 409 74,515,880.57] 3.0%

0 1069 189,126,596.84) 7.6%

263] 54,576,464.09 2.2%) -
405 73,265,394.86] 2.9%]}
571 104.308,216.37| 4.2%
4 2386 419,460,050.68 16.6%)
5 4,840,164.34) 0.2%)
36 5.814,546.07] 0.2%
37 24,787,196.08) 1.0%]
15477 2,500,000,755.62 100%




This Structural Tarm Sheat, Collateral Term Sheet, or C: as approp (the "material”), was
prep: solely by the U {8}, Is privileged and ial, is i ded for use by the only, and
may not be provided to any third party other than the waaammaa s legal, tax, financial and/or accounting advisors for
the of g such i Py are advised 1o read carefully, and should rely
solaly on, the final praspectis and p {the “Final Prospectus™) related to the securities (the
“Securities™) in making their investment amn_m_osa, This material doas not include all refevant information relating to
the Securities described :ma_s particularly with respect to the risk and special considerations asseclated with an

in the All contained herein is pretiminary and it is anticipated that such information

ba more fully described in, and will-be fully superseded by the.

_will m:mznm Any] Tnformation contalied herein 3
refiminary pectus supplament T appiicable, and the Final Prospectus. Alitiough the information contained in the
:_Emzm_ _u wmmaa on sources the Underwriter(s) befieve(s) to be reliable, the Underwriter(s) make(s}ne————————---

or warmanty. that such.information is, accurate or complete, Such information should not ba viewed as

projections, forecasts, predictions, or opinions with respect to.value. Prior to making any investment decision, & = ... .
prospectivs investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE

___ ..CONSIDERED AN OEFER TO.SELL.OR SOLICITATION.OF AN OFFER TO.BUY ANY SECURITIES. The _ _ __ _.. _

Undenwritar(s) may hold fong or short positions in or buy and sell Securities or related securities r perform for or

Mae have not prepared, reviewed or participated in the preparation of this material, are not responsible for the

| and hava not authorized the dissemination of this material. The c:%?iE is acting as
g as an agent for the issuer in with the prop

accuracy of this mate
underwriter and not a
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LEICO Seore

__1.FICO.Sgore " T — e ss s fom e i min s ime sii.a_ c.smoms

IS il EpTe— A = e e ENENEEY - .
alance % of 8l :2_ Gross xu:_ Gross Margin| Gross Lilacap | Gross Ui % Sub Serv Fees | Sched Rem Tacm | Rem Amort| Orig Term| tnitial Ca ‘Perlodic Cap | Month to Next Adj | Provided | KRoW FICOT{Avy Bajance [~ =M= s =
240] 551 748 4551 35521 356,98 356,98 €534 141,260.78 )
240 653 726 4.626] 353,60 35532 355,32 6023 50580 13443777 63 Y
230 892 4,691 35573 357.38] __ 357.08 654 S15.6] 125971.00 76| :
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490 530 524 35507 356.76] _356.70| Tazl 535,5]_137,684.35 71
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310 172 66 35372 365,57] __35551] 37 OO RO AT 13
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836 370,255.93 480 160] 589 352.2] 14 595.0] __160,105.20 445
924]_136,773,257.33 230] 053 13.278) 383,15 Y 33 6054] _15070841] _ 46.85
879 342,505.62 00 017 125 088 1 4| 6155] 167,400.88  52.02
677] 054,845 71 () 830 247 19 77 6253] 170,034 48] 58.44
79]133,189,103.07 330] 791 784 Kil Kl 8154]  170.647.62]  50.1€
63]_ 137,625,067 80 510 517 583 72 03| e458]160,696.84] 5614
17] 118,515,554 20) 780 527 519 .63 ] 655.6]__193,704.301 _57.39)
30! 822,463 11 650 316 151 5| 57 0852]_180,45753] _ 57.7%:
48 521,084.66 220 268 araf 45 4 [T AT55] w4 028f 8572
346 955,368.55 600 080 7Y 350,66 a7 §as.4] 187732331 5755
283 024,786 57 200] 058 280) 34702 74 895.1[ 194,433.80] 5633
214 612,618 57 .700] 075 . 129] 45, o8| Tos 4] 109,124.38] 5573
177 029,340.65 369 788 338 3517 €4 715.5]  192,256.16]  50.68.
331 537,368.80 149 785] 633 3507 17 T258] _717,04281 [0
84| 14937,069.78 500 708  0G8| 344.76] 29] 735.9] _177622.26] 5005
05| 71,235543.70 850 843 851 3517 0 7453] _203,243.27 326
7 375,307.94 580 750 453 343,88 32 75819602203 3578
a3| 371,744,53 330 801 107 22027 27 78a.7] 160,038.77] _1B.78)
2] 550,236.54 300 789 005 34417 7] 774.8]i8071997] 3732
25 72998784 100| 750) - 000) 34069 83 765.3] _ 180,199.51 6.64
16 290,869.45 090, 750 253 ¥ 326.2) ©6) 753.8] 14317034 3054
, 995,002.60] .040) 3.398] X X 341.65| 38 605.4|_ 248,75815] 4104
5|____610,46520 020] 0.000) 000 000 345,51 36| e1a7] 12208300] __24.43]
3.477] 2,00,000,753.87 100.000] S8t 13.898 398 35713 [X] 607.0] _181,330.00( _ 43.A7
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Deutsche Bank @

Ameriquest Mortgage Company
Serles 2004-R8

SCOREFICO1 < 550

3,125 records

Balance: 425,378,603

Sefection Criteria: SCOREFICOT < 550
Table of Contents

1. Summary Statistics

As-0f # Cut-of Date: 2004-08-01

Number of Mortgage Loans: 3,125

Aggregate Current Principal Balance; 425,378,602.71
Minimum Balance: 58,812.95

Maximum Batance: 599,554.71

Average Current Principal Batanca: 136,121.15
Aggregate Original Principal Balance; 425,852,896.00
Minimum Batance: 60,000.00

Maximum Balance: 600,000.00

Average Original Principal Salance: 136,272.92
st Lien: 100.00

Weighted Average Gross Coupon; 8.612
Minimum Coupon: 5.950

Maximum Coupon: 13,350

Weighied Average Onginal Term: 356
Minimum Term: 120

Maximum Term: 360

Welghted Average Remaining Term: 355
Minimum Term: 118

Maximum Term: 380

Weighted Average Margin: 6.582

Minimum Margin: 4.072

Maximum Margin; 8,750

Welghted Average Maximum Rate; 14,573
Minimum Max Rate: 12.150

Maximum Max Rale: 18,950

Weighted Average Minimum Rate: 8.573
Minimum Min Rate: 6.150



Maximum Min Rate: 12,950

‘Weighted Averaga Original LTV: 72,43

Minimum Original LTV: 14.46

Maximum Originat LTV: 92.31

Weighted Average FICO Score: 528

Minimum FICO! 500

Maximum FICO: 549

Top 5 States: CA(18%).FL{16%).NY(7%).MA(6%). TX(6%)

Ton

2. Collateral Type

Aggragate Principal

% of Agaregato Principal

. il e Numbar_. ___|.Balance Quitstanding as;|=Balanca:OutRdiHpasbl e res
e Yo Menga G g e L = e the Ciit-oH-Date = |- Yo CUtioH Das == | —|
e I = 305078,826.29] - -~ 9292 - 5275 7248 -
ixed - 30 Year 19,668,674.781 46 526.1]__73.67]
Az 4:401,775.21| 527.4) _66.64)
A2I13 3.787.271.21) 5273 66.67]
Fixed - 15 Year 1,098.528.36 525.0] 72,69
632,473.56) S13.1] 7682
Fixed - 20 Year 454,895.35) 536.8) 722
Fixed- 10 Year — — - - - —- - = — — —— — | — [l R i e ~ 539.4] ~ 68.73] - T
Total: 425,378,602.71] 5275 724
Top

3. Principal Balance at Origination ($}

Number Princinal Remaining| Debt

of Balance % of Principal Tormto | to-

Mortgags as of Balance as of Maturlty | Income
Princlpal Batance at Orlgination ($) Loans Origination Orlgination
50,000.07 - 100.000.00 1.23§) 94,763,238.00)
100,000.07 - 150,000.00 18] 711,129,476.00)
150,000.01 - 200,000.00 77 ©2,843.504.00}
200,600,01 - 250,000.00 33 €213
250.000.01 - 300,000.60 135) 36.
300,000.07 - 350,000.00 8] 22,
350,000.01 - 400,000.00 3 12.3 X
400,000.01 - 450.000.00 823,500.01
450,000.01 « 500.000.00 254,100
500,000.01 - 550,000.00 647,000
560,000.01 - 600,000.00 897,000
Total: 3,125] 425,852,096.00] 100] 35471] 4155 s612] s8] 72.43)

Minimum: 60,00000° - = : -
Maximem: 600,000.00
Average: 136,272.93
Total: 425,852.896.00

4. Range of Principal Balances as of the Cut-off Date (3}

Aggregate Principal % of Aggregate Principal
Range of Principal Balances as Number Balance O as | Balance O

t-otf Date (§ of Mortgage Loans of the Cut-off Date

- 100,000.00 38|

1 - 150.000.00 14]

1 - 200,000.00 476]
.01 - 250,000.00 33}

1-300,000.00 135

1 - 350.000.00 [

1 » 400,000.00 33 12,367,194 .54}




400,000.01 - 450,000.00

450,000.01 - 500.000.00

500.000.01 - $50,000.00

2545 585,25

550,000.01 - 600.000.00

2,894,927 .90}

olalelolo

425,378,602.71]

312

Minimum: 58,842.96
Maximum: 599,554.71
Average: 136,121.15

5. Months Remaining

Aggregata Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of
Months of Mortgags L.oans of the Cut-off Date-——| the Cut-off Date
2 126,151.93] 0.03
54 4,685,805.57 [RE|
50} X 1.14] ¥
4 632,473.58] 0.5 513,
3,015 414,867 ,501.07] 5753 527 9
3,12 425,378,602.71 200

Minimum: 116
—Maximum: 380 - 7m0 - -
+ Weighled Average: 354.71

Top

6. Current Mortgage Rate (%}

Agaregate Principal % of Aggregate Principal
Number Balance Qutstanding as | Balance Outstanding as of oLtV

|Current Mortgage Rate (%) of Loans of the Cut-off Date the Cut-off Date

.500 - 5,999 124.794,64]

.000 - 6,499 344.767.13]

.500 - 6.999 12,920,287 46
(7.600-7.499 37,169,665.34]
[7.500 - 7.999 113,960,729.88]
|8.000 - 8 459 46,598,689 24
8.500 - 8,999
9.000 - 9.499
5.500 - 9.999
10,000 - 10.499
10.500 - 10.599
11.000 - 11,499
11.500 - 11.999
12.000 -°12.439 B - i
12.500 - 12.999
13.000 - 13.499
Total: 3,128 425,376,602.71]
Minimum; 5.99¢
Maximum: 13.350
Weighted Average: 8,612

Top
7. Original Loan-to-Value Ratio (%)
Agoregate Principal % of Aggregate Principal

Origlnal Loan-teValue Number Balance OQutstanding as | Balance Outstanding as of oLTV
Ratio (% of Mortgage Loans of the Cut-off Date the Cut-off Data FICO (%)
<= 25.0 [ ,395,919.8! 0.33] 530.1) 19,71
25.01 - 30.00 4] ,265,683.32 0.3 529.7] 274
30.01 - 35,00 5 557,048,764 0.37] 534.1] 3249
35.01 - 40.00 4, 665.809.00; 0.86] 5211 37 87]




Y

7] 4.097.699.1 0.36] 5281 42.9%
76] 9.695.788.68 28| S26.2 _48.17]
E 10.162,130.3 39 5257 52.91)
300] 38,530,889,61 06} 572.9] 5892
13] 28.709.023.44] 75) 6253 63.39
2] 27 528 6821
1.004 3161 5231]__74.15)

1 3|

F 04

25 7

425,378,802.71]

Minimum: 14.46
Maximum: 92.39
Weighted Average by Original Balance: 72.428
Weighted Average by Current Balance: 72.428

8. Qualifying FICQ Score

Aggregate Principal % of Aggregate Principal
e e e o . _ . 1. _MNumber | Balance Qutstanding as | Balance Qutstanding as of
Qualifylng FICO Score of Mortgage toans | _ of the Cut-off Date " thé Cut-otf Date
[500-519 824 107,208,274 .22
vmfuo - 539 1,627 227,511.578.43)
{540 - 553 6574) 0,658.750.06]
Total: 3425 425,378,602.71]
Minimum: 500
Maximum: 549
Weighted Average: 528
% UPB missing FICOs: 0.0
Top
9. Range of Debt-to- Income Ratios
Aggragate Principal % of Aggregate Principal
Range of Debt-to- Number Balance Outstanding as | Balance Qutstanding as of oLV
yme Ratlos of Mortgage Loans of the Cut-off Date the Cut-off Date FICO. %)
20,00 160 9,335,246.62 4,55 527. 68.86]
)1 -25.00 m 8,841,879.28| 44 s2 68.7)
)1 - 30.00 263 3,698,224 87| 92 528, 71.03
- 35.00 31§] 2 89 528 _ 72.56]
- 40.60 425 13.34] 527.9  71.26]
)1 - 45.00 15.89] 527 72.5¢
- 50.00 19.32) 528. 73.72
51 8500 34.66] 526. F|~ 66
(Total: 100] 5217, 72.43]
Minimum: 2.00
MaxImum: 55.00
Weighted Average: 41.55
Ien
10. State
Aggregate Princlpal % of Aggragate Principa!
Numbor Balance Outstanding as | Balance Qutstanding as of OoLTV
of Mortgaga Loans | of the Cut-of Date the Cut-off Date FIiCO %) |

375

56!

162]

134]

24,082,332 41

243]

23,596,401.57]




53] 20,298,552.09] 477 527.1
28| 31 527 8|

69| .26 525.

.03) 529..

Minnesota 7 85§ 528.;
Georgia 24 525
Connecticut 3 2.23) 526,
Wisconsin 7 1.8§) 5281
Washington 4 1.73 527.
Coloradg A 1.7] 528
Nevada 3 51 525,
Alabama 5. ,705,041.39] .34] 529
Tennessee 55 .810,534.30] 530.
Louisiana 51 151,988 79 529,
Indiana 52 ,076,917.16{ - 529..
Missouri 49 ,011,107.77] . 5294
Rhode Island .530,827 .61 . 529.2
New Hampshire 505,633 44 -0 526.2,
North Carolina .200,378.51, .99 52
Arizona ,580.158.08 .84] 522.3
456,227 .07| 0.81 527

1,411,376,12]

1,215,808.93[

Arkansas 1 759.685.2
Kentucky 744,920.49
Alaska mum.:ﬂom
Oregon 652,620.3
Vermont 551,039.71
Montana 76,356.7
Wyoming 143.801.7!
Idaha 1 12,459.4
Total: EXES 425,378,602.71

Number of States Represented: 44

Top

11. Occupancy Status

Aggragats Principal

% of Agarepate Principal

Number Balance Outstanding as | Batance Outstanding as of
et -of Mortgaga Loans | - of the Cut-off Date =~} —~""the Cut-off Date ~ ~
3,034 41
67|
24 X
3,125 425,378,602.71
12. Income Documentation
P %ot Princtpal
Number Balance Outstanding as | Balance Outstanding as of
Income Documentation of Mortgage Loans of tha Cut-oft Date the Cut-off Date
i 309,0 72.84;
62.2 14.62|
54,15 12.73
4253 100]




13. Purpose

Aggregate Principal % of Aggregate Principal

i Number Batance Outstanding 23 | Balance Outstanding as of oLTv
Purpose of Mortgage Loans of the Cut-off Oate the Cut-ott Date FICO {
Reiinance - Debt Consofidation Gash Oul 2.947] 402,795,908 68 946 5275 12.27)
Refinance - Debt Consolidation No Cash Ouf 174) 21,864,620.00] 514] 5274 76.22)
Purchase 4] 718,074.05) 0.17] 531, 73.08|
Yotal: 3425 425378602 71 100} 527. 72.43}

Toa
14, Risk Category T T S
Aggregate Principal * of Aggregata Principal
. Number Balance Outstanding a3 | Balance Outstanding as of oLtV
Risk Category of Loans of the Cut-off Dats the Cut-off Date FICQ %]

: B 1,77 7,86 77603
C 1,064 33.73 6| 6978
b - - - —264) - - . 768 __5198 5621
1A 4 0191 75.81
2A 1 0.4 3| 78.57
3A 2 0.08] 532.6] 893
A 0.0 507, 8
Total: 3,12 425.378,602.71) 100] 527,81 72.43

i Ton
15, Property Type

Aggregate Principal % of Aggreqate Principal
Number Balance Outstanding as | Balance Outstanding as of
Propenty Type of Mortgage Loans | __of the Cut-off Date the Cut-off Date
Single Family Detached 2,778 373.491,819.08 87 5|
2.4 Famil 110 18,773,507 56) 447
PUD 97] 14,472,717 3 34
Condo o 11,235,468 2.64]
Single Famity Aliached .993.285.. 0.7
Manu, Housing / Mobile 33 825,524, 0.68)
Atlached PUD El 586,480, 0.37} 5344 75|
Total 3125 425,378,602.71 100 527.5] 7243
. Top el B - - o
46. Prepayment Penalty Term (mos.)
|Prepayment
Penalty Aggrogate Principal % of Aggregate Principal
Term HNumber Balance Qutstanding as | Batance Qutstanding as of LTV
mos.) of Mortgage Loans of the Cut-off Date the Cut-off Data FICO. (%)
1,074 140,373,674.66) 33} 527.4] 7221,
a7 6,396,133 92 1. 5283 66.27]
3] 322 865.97) 0.0 5398 7869
2] 49562824 0.12] 526.8] _ 84.9)
6 1.9 271,750.198 97} 65.3 5276 _72.6°
otal: 3125 425,378,602.71 100 5278 72.43)

Non-zero Weighted Average Prepay Penalty Term: 35

' Ioa




17. Conforming vs. Nonconforming

Conforming Aggregate Principal % of Aggragate Principal
vs. Numbar Balance Outstanding as | Balance Outstanding as of oLtV
of Mortgage Loans of the Cut-off Date the Cut-off Date | {%]_|
3,048 393,840,844.44 72.23]
79 31,537,758.27] K 74.93|
3,125] 425,378,602.71 100] 527.5] 72.43
Ton
18. Maximum Mortgage Rate (%)
R Aggregata Principal % of Aggregate Principal
Number Balance Outstanding as | Balance Qutstanding as of oLTV
»jMaximum Mortgage Rate (%)} of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%)
112.000 - 12,499 2 344,767.13 09| 5289 _ 60.45)
.500 - 12.999 64| 2,761,415.79 533 66.2%
.000 - 13,499 197] 7,077,923 527.3] 68.96]
113.500 - 13.999 675 110.938.06: 528 7161
114.000 - 14.499 uuw— 5,938,454 . 526 72.17]
[14.500 - 14.959 689 89,437,114 5272 732
000 - 15499 —- "~ - 7 T 7 T T o 207 - ~—-25;103,298.31-— -~ — -527.9] _73.B1
[15.500 - 15899 375 44,042.920.7 527] 7444
[16.000 - 16.499 122] 12,952,107 .56 527]  74.44]
[16.500 - 16.999 - 138] 14,01.255.8 526.6] 74.89
[17.000 -1 499 47| 670,699 .71 523.7]_73.54
500 - 17.999 49| .947,819.1 5260  75.32]
8.000 - 1B.499 14) .997,594.7. 5241 76.87
118,500, 16.099 12] .234,201.85) 5252 75.06]
Total; 2,926 203,477,878.71] 5375 72.36

Minimum: 12.150
Maximum; 18.950
Weighted Average; 14.573

The abave table is based on Adjustable Morigage Loans only

Top

19. Minimum Mortgage Rate (%)

Aggragata Principal % of Aggregate Principal
Number Balance Outstanding as | Balance Qutstanding as of
Minimum Mortgage Rate (%] of Mortgage Loans, of the Cut-off Date the Cut-off Date FICO
-[6000=6499 — = - - — — - - - - 2 34476719 - 08 - 528,
[6.500 - 8,999 — et L R 76141579~ - 316 - - 53
{7,000 - 7.499 197 077,92 19} 527
[7.500 - 7,899 675) 110,938 06! 7 ! 528
00 - 8.483, 334 938,45 11,3 526
500 - 6.999 68 89,437,114 22.47 527
00 - 9,495 207 25.103.298.3 22 527 9
500 - 9,998 44,042.820.7. 1092 527
000 - 10.439 2,952,107.56] 21 527
[10.500 - 10.999 14,031,295.81 ¥E 526.
[11.000 - 11.499 47| 670,699 76 91 523.7)
1.500- 11,999 49| ,547.819.10) 0.9 52
2.000 - 12.499 14 .557,504.74 0. 524.1
2,500 - 12999 12| ,234,201.8! G31] 525.
otal: 2,928 403,477,878.71 100 5213
Minlmom: 6,150

Maximum: 12,950
Weighted Average: 8,573

The above table is based on Adjuslable Mortgage Loans onty




20. Gross Margins (%)

argins (%}

Number
of Mortgage Loans

Aggregate Principal
Balance Outstanding as
of the Cut-off Date

% of Aggregate Principal
Balance Qutstanding as of
the Cut-off Date

249 1 276,114.12)
495 122533.00]
749 78,547.15
999 284.827.34

590,232,001

0551 o
769,094 46}

562.079.93]

‘ 467579931

17

1.61

1,084

2,92

. Weighted Average: 6.582

The abova tabte is based on Adjustable Marigage Loans onty

Iee

21. Next Adjustment Date

Aggregate Principal % of Aggregate Principal

Number Balance Outstanding as | Balance Outstanding as of OLTV
Next Adjustmant Date of Mortgage Loan: of the Cut-off Date the Cut-off Date FICO %)
2006- 3] 48] 528 75.84]
2006 157 5274 731
2006-C 4 528.1 k4l
2006- 7] 526] .57}
2006-05 7] 518.6] T
2006-06 82] 10.072.486.7 5241 1.7
2006-07 2,503 347,496,046.1 88.1 527 8] 2.2
2006-08 3 373.953.0 0.9 523.3) 1.9
Total: 2,826] 403,477,878.7 100] 527.4) 1236

Minimum: 2006-01-01
Maxirmum: 2006-08-01
Weighted Average: 2006-06-14

The above table i3 based an Agjusiable Mortgage Loans enly

Ton

22. [nitial Periodic Cap (%)

Aggregate Principal

% of Aggregate Principal

Number Batance Qutstanding as | Balance Outstanding as of
al Parlodic Cap (%) of Mortgage Loans ot the Cut-off Date the Cut-off Date
2.926| 403,477.878.71 100]
{Total: 2,926] 403,477,878.71 100]
Minimum: 2.000
Maximum: 2,000

Welghted Average; 2.000

The above table is based on Adjusiabla Morigage Loans only




23. Perlodic Cap (%)

Aggregate Principal

% of Aggregata Princlpal

Number Batance Qutstanding as | Balange Outstanding as of oLtV
Periodic Cap (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO %!
1 21 403,477,878.71 100} 5275 723
Total: 2,926] 403,477,878.71) 100; 5275  72.3¢
Minimum; §.000
Maximum; 1.000
Weighied Average: 1.000
The above table is based on Adjusiable Mortgage Loans only
Ton ’ '
24. Top Zip Code
— ‘Aggregate Principal % of Aggregate Principa)
Number Batance Outstanding as | Batance Outstanding as of OLTV
Top ZIp Code of Mortgage Loans of the Cut-oft Date the Cut-off Date FICO {%
33411 9 1,402.003.52f 0.33] 530.4]  75.27]
Other 3.118] 423,976,599.1 99.67] $27.5 72.42]
Total: 3,125 425,378,602.71] 100) 5275 72,43
Top
25. Source
Aggregate Princlpal % of Aggregate Principal
Number Balance Outstanding as | Balance Qutstanding as of oLtV
Source of Mortgage Loans of the Cut-off Date the Cut-off Date FICO {%}
3,12 425,378,602.71 1 521.9 7243
Total: 3,125] 425,379,602.71 100] §27.5] 7243
Toe
26, Original Terms (mos.}
Angregate Principal % of Aggregate Principat
Number Balance Outstanding as | Balance Outstanding as of OLTV
of Mortgage Loans of the Cut-off Date the Cut-off Date FICO (%]
2| 126,151.93] 0. 539 68.73]
54 4,895,805.57) A 527, 68.02]
50| 1 528, 68.96]
4] N 513, 76.82]
3015 97 5. 521 72.51]
3,125 109 527. 72.4)

Maximum: 360
Weighted Average: 356.40

Ioe

This Structurat Term Sheat, Collateral Term Shaet, or Computationaf Materiats, as approptiate (the “matarial}, was
preparcd solely by tha Undenwriter(s), is privilaged and confidential, Is intended for usa by the addressea enly, and
may not be provided to any third party other than the addressee’s lega', tax, financlal and/or accounting advisors for

[

the purposes of such

invesiors are advised to read carefully, and should rely
solaly on, tha finat grospactus and praspectus supplement (tha “Final Prospectus™) rel2ied 1 tha securilies {the
5°) in making their investment decisions. This matarial does not include all relevant Information relating to




“Securilies™} in making their investment decisions. This material does not inctude all refevant information relating to
the Securities described herein, particularty with respect to the risk and special considerations associated with an
investment in the Securities. Alt information contained herein is preliminary and it is anticipaled thal such information
Il change. Any informalion contained herein will be more fully descrided in, and will be futly superseded by the
preliminary prospecius supplement, it applicable, and the Finat Prospectus. Although the information contained in the
maleriat is based on sources the Underwriter(s) believe(s) 1o be reliable. the Underwriler(s) maka(s) no
reprasantalion or wamanty that such information is accurate or complete. Such information should not be viewed as
projections, forecasts, predictions, or opinions with respect 1o vatus. Prior 1o making any invastment decision, 3
praspective investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s} may hotd (ong or short positions in or buy and sefl Securities of refaled securities or perform for or
soticit investment banking services from, any company mentionsd herein. The issuer of the securities and Fannie
Mae have not prepared, feviewed or participated in tha preparation of this material. are not responsible for the
accuracy of this material and have not authodzed the dissemination of this matarial. The Underwriter is acling as
underwritar and not acting as an agent for the issuer in connection with the proposed transaction




Deutsche Bank @

Ameriquest Mortgage Company

Series 2004-R8
FICO < 550; Silent Seconds
11 records
Balance: 1,543,216

Selection Criteria: FICO < 550; Silent Seconds

~Table of Contents

1. Simultaneous Second

2. Purpose
3. Documentation Level

4. Original Ldan-to-Value Ratio (%

5. Current Loan-to-Value Ratio (%)
6. State

1. Simultaneous Second

Aggregate Principal

% of Aggregate Principal

Number Balance Outstanding as | Balance Qutstanding as of OLTV
Simultaneous Second of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%)
1st Lien with Silent Second 11 1,543,216.04 100[ 526.6] 75.06)
Total: 11 1,543,216.04 100] 526.6] 75.086

Top
2. Purpose
Aggregate Principal % of Aggregate P.:,.o_.um_

Number Balance Outstanding as | Balance Outstanding as of OLTV
Purpose of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%)
Refinance - Debt Consolidation Cash Out 10 1,432,690.41 92.84| 527.9] 75.07
Refinance - Debt Consolidation No Cash Out 1 110,525.63 7.16] 510] 74.98
Total: 1 1,543,216.04 100] 526.6| 75.06




Top

3. DoocSm:B:o: Levej

Aggregate Principar
Balance O:RE:E:@ as

% of Aggregate Principaj
Bafance Ocrﬂm:&:m as of
the Cut.off Date

4. Original r0m:-~o-<m_cm Ratio (%)

Aggregate Principal
Balance Ocnmnm:n..:m as
of the Cut-off Date

% of >mm_.mcm$ v:.:n_.tﬁ
Balance O:BS:&:Q as of
the Cut-off Date

Minimum: 60.00
Maximym: 85.00
Weighteq Average by Original Balance: 75.071
Weighteq Average by Current Balance; 75.065

Top

rom:.no.<m_cm

Aggregata Principar

% of Aggregate Principar
Balance OE»E:Q..:D as

Balance o:»ﬂw:n_.:u as of




Ratio (%) of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%)
55.01 - 60.00 1 91,752.41 5.95] 531 60
60.01 - 65.00 1 309,828.89 20.08[ 533| 61.39
70.01 - 75.00 3 394,772.05] 25.58] 506.9] 74.99
75.01 - 80.00 1 111,433.82 7.22| 545| 75.85
80.01 - 85.00 5 635,428.87 41.18} 531.9] 83.82
Total: 11 1,543,216.04 100] 526.6| 75.06
Minimum: 59.97
Maximum: 84.95
Weighted Average: 74.94
Top
6. State ) o o
Aggregate Principal % of Aggregate Principal

Number Batance Qutstanding as | Balance Outstanding as of OLTV
State of Mortgage Loans of the Cut-off Date the Cut-off Date FICO| (%)
Florida 4 586,804.88 38.02[ 521.7 77
Alabama 3 319,162.55 20.68| 528.3] 81.46
Massachusetts 1 309,828.89 20.08| 533| 61.39
Vermont 1 111,433.82 7.22| 545| 75.85
Minnesota 1 110,525.63 7.16] 510| 74.98
Wisconsin 1 105,460.27 6.83] 528 844
Total: 1" 1,543,216.04 100] 526.6| 75.06]

Number of States Represented: 6

Top

This Structural Term Sheet, Collateral Term mzmmr or Computational Materials, as appropriate (the “materi

, was

prepared solely by the Underwriter(s), is privileged and confidential, is intended for use by the addressee only, and
may not be provided to any third party other than the addressee’s legal, tax, financial and/or accounting advisors for
the purposes of evaluating such information. Prospective investors are advised to read carefully, and should rely
solely on, the final prospectus and prospectus supplement (the “Final Prospectus”) related to the securities (the
“Securities”) in making their investment decisions. This materia! does not include all relevant information relating to
the Securities described herein, particularly with respect to the risk and special considerations associated with an
investment in the Securities. All information contained herein is preliminary and it is anticipated that such information
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will change. Any information contained herein will be more fully described in, and will be fully superseded by the
preliminary prospectus supplement, if applicable, and the Final Prospectus. Although the information contained in the
material is based on sources the Underwriter(s) believe(s) to be reliable, the Underwriter(s) make(s) no
representation or warranty that such information is accurate or complete. Such information should not be viewed as
projections, forecasts, predictions, or opinions with respect to value. Prior to making any investment decision, a
prospective investor shall receive and fully review the Final Prospectus, NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s) may hold long or short positions in or buy and sell Securities or related securities or perform for or
solicit investment banking services from, any company mentioned herein. The issuer of the securities and Fannie
Mae have not prepared, reviewed or participated in the preparation of this material, are not responsible for the
accuracy of this material and have not authorized the dissemination of this material. The Underwriter is acting as
underwriter and not acting as an agent for the issuer in connection with the proposed transaction.
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Ameriquest Mortgage Company
Serles 2004-R8

Silent Seconds

89 records

Balance: 15,208,827

Selection Criteria: Sllent Seconds
Tabie of Contents

1. Summary Statistics

As-of / Cut-off Date: 2004-08-01

Number of Martgaga Loans: 89

Aggregate Current Principal Balance: 15,208,827.13
Minimum Balance: 59,581.50

Maximum Balance: 598,502.30

Average Current Principal Balance: 170,885.70
Aggregate Original Principal Balance: 15,243,214.00
Minimum Balance: 60.000.00

Maximum Batance: 599,999.00

Average Original Principal Batance: 171,272.07
1st Lien; 100,00

Weighted Average Gross Coupon: 7.118
Minlmum Coupon: 5.450

Maximum Coupon: 10.990

Weighted Average Original Term: 254
Minimum Term: 180

Maximum Term; 360

Weighted Averoge Remaining Term: 352
Minimum Term: 173

Maximum Term: 359

Weighted Average Margin: 6.008

Minimum Margin; 4.750

Maximum Margin: 8.750

Weighted Average Maximum Rate: 13.203
Minimum Max Rate: 11,450

Maximum Max Rate; 16.990

Welghtad Average Minimum Rote; 7,203
Minimum Min Rate: 5.450




Maximum Min Rate: 10.920

Weighted Average Criginal LTV: 77 90

Minimum Qriginat LTV: 21.22

Maximum Original LTV: 92.00

Weightled Average FICO Score: 620

Minirum FICO: 503

Maximum FIiCQ: 785

Top 5 Siates: IL(14%).FL(12%).AL(8%).PA(7%).MN(T%}

Ieo

2. Collateral Type

% of
Aggrogate |\ e
Prinelpal | princioat
Balance Batance
Collateral Number | Outstanding { Outstanding OLTV
. as asof
of
of the Cut-off{ the Cut-off
Type Martgage Date Date
Loans
A2128 64[ 10,461.670.74 68.7"
Fixed - 30 Year 21 4,203,205.68 27,6
A211 F] 367,885.90] 242 -
Fixed - 20 Year 2] 176.064.81] 1.16
Total: B8] 15,208,627.13] 100|
Top
3. Principal Balance at Origination ($)
Number Principal Remaining | Debt
of Balance % of Principal} Termto to- Gross
Mortgage as of Balance as of | Maturity | Income | Coupon OLTV
Principal Balance at O $) Loans Origination | Origination_} {months) (e} (%% FICO} (%]
50,000.01 - 100,000.00 17] _1,418.167.004 39.21 7.873[ 597 72.53
- 150.000,00 36{ _4,502,042.0 15| 7.234] 625] 81.59)
.01 - 200,000.00 1 ,665,553.00] .62 7.326] 604] 80.9]
- 250,000.00 :367,804.00] 4.1 8.86{ 609[ 74.24]
- 300,000.00 .134,549.00] B4 7.228 620] 66.59]
- 350,000.00 ,804,760.00] 44.31 6.825 621 79.31
- 400,000.00 754,000.00] .95) 38! 29.98] 6.251] 689 79.44]
-450,000.00 420,600.00) 76 35 33| 61 63 84
51 - 500,000.00 478,000.00) .12 35 22| 8.7 559] 69.49]
31 - 600,000,00 §99,599,00) .94 353 as] 695 676] 76.92)
83{ 15,243,214 .c0f 100 351.97]  39.64] 7.1418) &20( 77.9)
Minimum: 60,000.00
Maximom; 599,999.00
Average: 171,272.07
Total: 15,243,214.00
Too
4. Range of Principal Balances as of the Cut-off Date ($)
% of
ﬂu%“_cv»-_w Aggregate
Princlpal
Batance Bafance
Range of Principal Balances as Number | Outstanding [ Outstanding oLTV
as asof
of
of the Cut-oft Date () Mortgage of the Cut-oft] theCutoft | ko | o




50,000.01 - 100.000,00
100,000.01 - 150.000.00
150,000.01 - 200,000.00
200,000.01 - 250,000.00
250,000.01 - 300.000.00
)1 - 35000000
~400,000.00
~450,000.00

01 500,000.00

- 600,000.00

Maximum; 599,502.30
Average: 170,885.7¢

Ton

5. Months Remaining

% of
A | Aagase
Principal
Balance Balance
Number | Outstanding | Outstanding oLTvV
as as of
of
Months Remalning Mortgage | °' _._mun,”,.e: _:o%u,““o: ) (%)
| Loansg
21 - 160 3] 367.685.90) 2.4 6651
81240 2] 176.064.81] 116 666.1
301 - 360 5] 14,664.876.42] 96.42 616.2
[Total: 89] 15,208,827.13] 100] 619.8
Minimum: 173
Maximum: 359
Weighted Average: 351.97
Ton
6. Current Mortgage Rate (%)
% of
Aggregate Aggregate
Prnclpal | principal
Balance Balance
Number | Outstanding | Outstanding OoLTV
as asof
of
Curent Mortgage Rata {%) Mortgage o::mnﬁ.a: the Cut-off FICO (%)
Loans ate Date
1000 - 5.499 388,694 05
15500 - 5,959 15 3.081,760.3
000 - 6.499 1
6,500 - 6.999 18{_3,706,223.06]
|7.000 - 7.459 7,262,724.22)
[7.500 - 7.853 18] 2.225,608.24
000 - 8,499 547.396.62]
500 - 8999 1,456,312.97]
3,000 - 5.499 302,643.02)
500 - 5.999 190,534.32)
0.000 - 10.499 81 7]
10.500 - 10,959 208.623.3
Total: a9 18,708,027 13 100) €158l 779
Minimum: 5.450

Maximum: 10.990
Weighted Average; 7.118

Ion




7. Original Loan-to-Value Ratio (%)

% of
>.Mﬂm.a«.uu-_¢ Aggregate
Principal
Batance Batance
Qriginal Loan-to-Value Number | Outstanding | Cutstanding OoLTV
as as of
of
" of the Cut-off| the Cut-off
Ratio {%} Mortgage Date Date FICO (%)
f— Loans
<= 26.00 1 124.877.38] 7 21.22
25.01 - 30.00 268.727.04) 63 26.9|
40.01 - 45.00 163,173.32| 628, 43.9
55.01 - 60.00 335,205.61 576.1 59.07]
[60.01 - 65.00 1,120,392.79] 579 62.34
65.01 - 70.00 729,375.14] 577, 68.25|
70.01 - 75.00 ,070,429.67| 630, 73.09]
75.01 - BO.OO ,549,760.52] 634 78.3:
80.01 - 85.00 ,456.031.56) 6136 83.8
85.01 - 90.00 ,255,996.85) 622.1 89.3:
90.01 - 85.00 137,857 .28 870 9
Total: 89} 15,208,827.1)) 619.8] 7.
- Minimum: 21.22 [P
Maximum: 92.00
Weighted Average by Original Balance: 77.900
Weighted Average by Gurrent Balance: 77.696
Tap
8. Qualifying FICO Score
% of
gt | aguant
Princinal
Balance Balance
Number | Qutstanding | Outstanding oLTV
2s as of
of
of the Cut-off| tha Cut-off
Qualifying FICO Score Mortgage Date Date FICO
Loany
500 - 519 394,772.05 2.5 508.9)
520 - 539 891,640.62) .86 530 4]
540 - 559 1 7869.355.01]
560 - 579 355,684 34|
580 - 599 1 .583,799.82|
600 - 619 7] 1.107,423.7
620 - 639 1 ,707,665.1
640 - 659 742,383.7!
660 - 679 12| 2,056.013.4
680 - 699 4,299,619.52)
700 - 719, 580,107 86|
740 - 759
7680 - 799 . .8 785
Total: 89] 15,208,827 1) 100} o198 779
Minimym: 503
Maximum; 785

Weighted Average: 620
% UPB missing FICOs: 0.0

Teoo

g. Range of Debt-to- Income Ratios



Apggregate >n“_\“uec_n?
Principal Principal
Batance Balance
Range of Debt-to- Number | Outstanding | Qutstanding oLty
as a3 of
of
of the Cut-off| the Cut-off
Income Ratios Mortgage Dato Date FICO (%}
Loans
<=20.00 4 718,070 95 47 622.2}
1-25.00 70,510.36] 44 566.7|
.513.876.25) 9.9!
.413,803.21
,434,169.43)
.072,771.38]
,689,975.63)

4 695,647.92]

89] 15,208,827.13} 100} e19.8 779
Minimom: 11.00
Maximum: 55,00
Weighted Average: 39.64
Ton
10. State
% of
Agaregats Aggregata
Princlpat Principal
Balance Balance
Number | Qutstanding { Outstanding oLTV
as asof
of
Martgage| " .:m M”.éz the %m.““éx fico o
Loang
151,619.06] 14.15]
.759,002.77 11.57
71.277.68] 7.7
072,825 10| 08
826.97| .93
,643.48] 63
72|

North Carolina

New York

Washington

Louisiana

Oelawara

11,433.62]

11,076.49|

Arizona 07.159.68

Soutn Carotina 07.052.11]

Tatal: —89] 15,208,827 13]
Number of States Represenied; 28

Iop

11. Qccupancy Status
1



% ot
Aggregate
Aggregate
Principal Principal -
Balance Batance
Number | Outstanding | Outstanding oLtV
as asof
of
of the Cut-off} tha Cut-off |
Occupancy Status Mortgag: Date Date FICO
Loans
Owner Qccupied B6{ 14,749,522 74 96.98] 618.3| 77.6
Investment 2] 352,252 .28 2,32 687.6| 78.2
Secand Home 1| __107,052.14) .71 608
Totai: 23] 15,208,827 13| 100{ 819.8] 77.9
Too
12. Income Documentation
% of
Aggregate
Aggregate
Principal Principal
Balance Batance
Number | Outstanding | Outstanding LTV
as asof
of
Income Documentation Mortgage of the Cut-otf] tho Cut-oft FICO {%}
Loans Date Date
Full Docurentafion 63] 10.595.030.05] 69,67 630.2]
Stated Documentation 16| 2,532.149.69) 16.89] 600.8l
Limited Documentation 10] 2,080,647.3! 134 590.6!
Total: 33| 15,208,827.13] 100 £19.
Ten
13. Purpose
% of
\M_n_‘“_n-ﬁ_- Aggregata
P Princloat
Balance Balance
Number | Outstanding | Outstanding OoLTV
as a0 of
of
of the Cut-off| tho Cut-off
Purposa Mortgage Date Oats FICO L3
Loans
Refinance - Debt Consolidation Cash Out 71] 13,004,442 94] 71.77]
Refingnce - Debt Consotidation No Cash 16[ 1,062,425 46 71.2
2 80}
83| 15,208,627.33] 77.9|
Tap
14. Risk Category
Y% of
ﬁﬁmnﬂw Aggregats
Princlpal
Balance Balance
Number | Outstanding | Qutstanding oLV
as as of
f ' of
Risk Categary - Mortgage of the Cut-oft| the Cut-off FIcO -
Date Oata
Loans
11 1.849,933.26] 10.89] 546 8]




C. 7| 937,026.36| 54271 T &
[5) 7 9175241 531 80
1A 9 _1.653.785.96] 568 6.23]
2A 15] 2.490,287.37 01.1 '9.62|
A 1.236.107.26| 13.1 .83
A U] 2,250,090.8¢ 31.5] 8.09!
A 867,419.54 41,1 68.56
A 10| 1,629,493.47] 6690 76.34]
A 7)_ 1,512,508 689.8 84.6]
BA 5 870.422.60} 7475 66,33
Total; 85] 15,208,827.13) 619.8]  _77.9)
Top
15. Property Type
Y of
Aggregate
Aggregate
Principal Principal
Balance Balance
Number | Outstanding | Outstandlng oLV
as asof
of
of the Cut-off [ the Cut-oft .
Property Type Martgage Date Date FICO (%}
Loans
Single Family Detached 81[ 13,536,322 26| [ 621.: 78.01
2-4 Family 4] 1.056,314.78| 9! 598. 7
Conde 2| 361,644.28] .38 64 88.37]
Attached PUD 1 185,275.3: M.m—v 58 80|
Manu. Housing 7 Mobile 1 69.270.46} 4] 67 73.16)
Totatl: 89] 15,208,827.13 100] 619 77.9
Ton
16. Prepayment Penalty Term (mos.)
Prepayment
Aqgregate %ol
Penalty Principal Aggregate
Principal
Batance Balanca
Term Number | Outstanding | Outstanding oLTV
as asof
of
of the Cut-off{ the Cut-off
{mos.) Mortgage Date Date FICO {%)
Loany
0 5,141,080.99] 3.8 6295 78.17]
36 64 10,067,746.23] 56.2) 6149  77.75
Total: 89} 15,208,827.13 100] 619.8] 1.9
Non-zero Weighted Average Prepay Penally Term: 36
Ton
17. Conforming vs. Nonconforming
% of
Conforming’ ﬂm_c“w.u»—u Aggregata .
P Principal
. Balance Balance
vs. LN Number | Qutstanding | Outstanding oLty
i as as of
of
of the Cut-off| the Cut-off
|Nonconforming Mortgage Date Data FICO (%)
~ koang,
C i 84] 12,964.119.14] 85 24 6149 77.9




T 5] 2.244.70799  14.76] 6486|7751}
| 9] 15,208,827.13} — 00| G198 779

3

18. Maximum Mortgage Rate (%)

% of
Aggregate Ag
garegate
Principal Principal
Balance Balance
Number | Outstanding | Qutstanding oLTV
as as of
of
) Maxtmum Mortgage Rate { Mongage | 72 Cut-eff} the Cutofl | g | w
ate Date
. Loans
.000 - 11.499 2 388.694.0: 3.59| 685,11
500 - 11.999 10| 1.829.104.7 16.89] 652.7
000 - 12,499 7| 1,362,768.3¢ 12.58) 623.2)
.500 -~ 12.999 11[ 20252341 8.7 56837
113.000 - 13.499 8[1,282.724.22) 11.8¢ 604.9|
.500 - 13.999 13] 1,884.787,19 7 570.3]
000 « 14.499 317,835.45] . 540
500 - 14.999 1,036,207 .76] . 582.9)
[15.000 - 15.489 302,643.02] 79| 5495
[15.500 - 15.999 190.934.32] .76} 573.7]
6.500 - 16,999 208,623.39| .93 543.3]
olal: 66| 10,829,556.64] 100} 604
Minimum: 11.450
Maximum: 16.990
Weighted Average:
The above table is based on Adjustable Mortgage Loans only
Ton
19. Minimum Mortgage Rate (%)
Y of
Aggregate | 4 q0r00ate
Principal Princlpal
Balance Balance
Number | Outstanding [ Outstanding oLtV
H 2 asof
of
of the Cut-off] the Cut-off
Minimum Mortgage Rate (%) Mortgage Date Date FICO %)
loans
2] 388,694.0: .59 885.1 70.07;
10} 829.104.7 16.89] 652 74.94]
7| 1,362,768.3 12.58; 623. 78.81
1] 2,025,234 1 8.7 §83.7] 7789
6] 1,282.724.22] 11.84] 604 74 .46}
13] 1.684.787.1 7.4] 5703 79.5
317.835.4 9! 54 78.97
1,036,207.7 .57] 583.9] 3.2]
X 302,643.0: X 549.8] 73.67]
.500 « 8.999 180.934.32 - 573.7] 7.8
[10.500 - 10.999 K 543.3 8222
otal: 101 e01]__76.83]
Minimum: 5.450

Maximum: 10,990
Weighted Average: 7.203

The abovs table (s based on Adjusteble Morigage Loans only



Top

20. Gross Margins (%)

: Aggregate % of
Aggregate
Principal | " pyincinat
Balance Balance
Number | Qutstanding | Outstanding OLTV
as as of
of
0 of the Cut-aft| the Cut-oft
Gross Margins (%) Morgage Do oats FICO (%
Loans
750 . 4.999 128,183.45] .18} 718] 79.19
000 - 5249 §42,559.37) 541 689.8] 807"
1250 +5.499 551,372.20) 5.09) 66571 7105
5B6,446.0 54 637] 8992
12} 2,234,960 94 20.64 6311 ki
17] 2.775,538.35 256 €60.7 74
.592,319.03) 47 566.7] .22
0] _1,482,623.01 1369 551.6] EE)
7| 932,553 90} 61 5378 51
b €6 10,829 556.64) 100) 601]__76.83
Minimym; 4.750
* Maximum: 6.750
Weighted Average: §.006
The above lable i3 based on Adjustable Morigage Loans onty
Ioo
21. Next Adjustment Date
% of
A t
vo:n“_nmn_o Aggregate
P Principal
Balance Balance
Number | Outstanding | Outstanding oLtV
as asof
of
h
Next Adjustment Date Mortgage | °! g COrotl| theCutall | peo |
. Loans
.58} 6344l 751
) 83 5796 7879
21 5459 73.07]
18] 716] __75.19)
87} 6241] 8520}
5 X 66.32 539 76.4]
66{ 10,829,556,84] 100 601] _76.8))
Maximum: 2006-07-01
Weighted Average: 2006-06-08
The above 1able is based on Adjustable Morigage Loans only
Tan
22. initial Perlodic Cap (%)
: % of
i . Aggragate
. Principal Aggregate

Principal



Balance Balance
Number | Outstanding | Outstanding oLTv
as as of
of
of the Cut-off| the Cut-off
Initial Perladic Cap (%} zﬂﬁcu“.e Date Date FICO
2 €6/ 10,829,556.64) 160) 601 _ 76.89)
Total: ©6[ 10,829,556 64 100] 601 _75.83)
Minimum: 2.000
Maximum; 2.000
Weighted Average: 2.000
The above 1able Is based on Adjustable Morigage Loans only
Too
23. Periodic Cap (%)
% of
greee | ngsamte
D Principal
Balance Batance
Number | Outstanding | Outstanding oLtV
as as of
aof
Periodic Cap (% Mortgage | O 11 Sut-oft|  the Cutatt FICO (%)
Date Date
Loans
1 6] 10,829,556.64 601] 76,63
Total: 66] 10,829,556 64] 100, €01]  76.83
Maximum: 1.000
Welghted Average: 1.000
The abave Lable is based on Adjusiable Modgage Loans only
Too
24, Top Zip Code
Yeof
N Aggregate
Aggregate
. Pencipat | principal
Balance Batance
Number | Qutstanding | Outstanding oLtV
as asot
at
of tha Cut-off| the Cut-off
Top 2ip Code Mortgage Date Date FICO
Loans
33407 | 595,502, 3.94] €76]
Other @6] 14,609,324.83] $6.08] 617.5)
Tatat: 89] 15,208,827 13} 00} 619.2)
Top
25, Source
Y of
' incipal | Aggregate
I Principal
Balance Balance
Number | Outstanding | Outstanding oLTv
a1 asot



of
Source Mongags of _:m Cut-oft} the Cut-oft £1eo o
ate Date
Loans
B9 15,208,827 13| 100} £19.5) 77.9
Total: 89] 15,208,827.13] 100] 619.8 77.9]
Ton
26. Origlnal Terms {mos.)
% of
Original ﬂwh_ﬂ._. Agaregate
Principal
Balanco Balance
Terms Number | Qutstanding | Outstanding
as asof
of
of the Cut-off] the Cut-off
(mos.) Mortgage Date Data
{ Loans
{121 - 180 2) 367,885.90] 2.42]
[181 - 240 2| 176,064.81 11
301 - 360 B5] 14.664,876.42] 96.42|
[Totat: 89} 15,208,827.13| 100]
Minimum: 160

Maximum; 360
Weighted Average: 354.26

Top

This Structural Term Sheet, Collateral Term Shaet, o Comp priate (the “material’}, was
prepared solely by the Underwritar(s), is privileged and confidential, is intended for use by the addresses oaly, and
may not be provided 1o any third pany othes than the addresses's legal, tax, financial and/or acoounting advisors for
the purposes of ing such i ive Investors are advised to read carefully. and should rely
solely on, the final prospactus and praspectus supplement (the “Final Prospecius”) relaled lo ihe securities (lhe
“Securitias™) in making their investment decisions. This material does nol include all refevant information retating 1o
the Securilies describad hereln, parlicularty with respact to tha risk and special considerations associaled with an
invesiment in the Securities. Al information contained herein is pi y and it Is anti that such i

will change. Any information contained herein will be more fully described In, and will bo futly superseded by the
preliminary i i and the Final P . Although the containad in the
matedal is hased on sourcss the Undenwritar(s) believa(s) Lo be retiable, the Underwriles(s) make(s) no
representation or waranty thal such information is accurate or complate. Such information should not be viewed as
projoctions, forecasts, predictions, or opinions with respect to valua. Prior to making any investment declsion, a
prospective investor shatl receive and Rilly review the FInal Prospeclus. NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwritar(s) may hold fong of shont positions In or buy and sell Securities or relalad securities or perform for or
solicif Invesiment banking services {rom, any company mentiongd hereln. The issuer of tha secwitios and Fannip
Mae have nol prepared. reviewad or participated in the preparation of this matesial, ace not responsible for the
agcuracy of this material and have not autharized the dissamination of this material. The Underwriter is acting as
underwriter and not acting as an agent for the issuer in ion with the proposed i




Deutsche Bank @
Ameriquest Mortgage Company
Serles 2004-R8
All rocords
15,477 recards
Balance: 2,500,000,756

Strat A

10 Loans | Avg. LTV | Min. LTV] Max. LTV
Nane { of 0]

Current Principal Batance (§}

Non-Full Qocumentation

e [ Max. FICO Score | Full Documentation

za_z.n?,o:;_?c:z:.c:s:_nza»é.!nOmnosﬁg_:.n_nomnE
0 o] S

Walghted Avg. LTV | Min. LTV| Max. LTV Avg. DT} | Min. DTI| Max, DTI| Weighted Avg. FICO Score | Min. FICO Score | Max. FICO Scare | Full Documentation | Non-Fuli Documentation
74.86 10.99 95.00 36.98' 2.00 $5.00 818 FANA] 28.29
74.86 10.99 $5.00 36.98 2.00 55.00 L B818 FARA] 28.29

3

Original Principal Batance ($)

Non-Full Dgcumentation

Welghted Avg. LTV | Min. LTV] Max, LTV Weighted Avg. FICO Seare | Min. FICO Scors | Max, FICO Scara
591.4 500.00] 81 .7

74.88] 591.40] 500.00] 818 71.71] 28.29

Mortgage Rate {%)

{Morgaga

Rate (%} Woalghted Avg. LTV | Min. LTV Max. LTV] Welghted Avg. DTI | Min. Welghted Avg. FICO Score | Min. FICO Scare | Max. FICO Score | Full Documentation | Non-Full Documentation

8.000% - 9.000% 77.54] 1099 95.00] 40.13)

9.001% - 10.000% 77.55) 95.00] 40.17]

>10.001% 7748 82.31] 40.47} 3

Total: ] 77.84 10.9 95.00] 40.19] 62,84

Too

Occupancy M

Occupanc Weighted Avg. LTV [ Min, LTV] Max, LTV Weighted Avg. FICO Score | Min. FICO Scora | Max, FIGO Sc: Fuil Documentation | Non-Full Documentation
7848 1089 9500 2771
§0.39) 2500 9500, 4464

Non-Qwner Oceupled 7 15.15] 9500 [ 61.4] 386

Total: 7i 10.98} 95,00 607.80] 500.00] 18 71.84] 28.18

Top

Llen Positlon

Lien

Positlon Welghted Avg. LTV | Min. LTV Max. FICO Score | Full Documentation | Non-Full Documentation

Tst Lien 78,40 10.99) 878 7184 26.16]

Total; T6.40{ __10.99] ¥ 818 71.84 28.16]




Documentation Level

Documentation Level Welghted Avg. LTV [ Min. LTV | Max. LTV Welghted Avg. OTI | Min. 9. FICO Score | Min. FICO Score | Max. FICO Scora | Full Documentation | Non-Full Documentation
Full Documentation .37 .99) 95.00 39.43 608.1 500.00 100 [
Stated Documentat 2i .18 94.42 39.95 6134 500.00 0 100
imited Documentation .34 00 94 80/ 38.43 599,21 500.00 [) 100
Total; .40 .98 95.00 39.38 607.80 500.00 71.84 28,16
. Too
Property Type
Property
Type Weighted Avg. LTV | Min. LTV | Max. LTV| Weighted Avg. OTi | Min. Max. DTI[ Welghted Avg. FICO Score | Min, FICO Scora | Max. FICO Score | Full Dogumentation | Non-Full Documentation
PUD .69 95.00] A0, 55.00 602.90 500,00 767 72. 27.37]
Attached PUD 69 9500/ 4 1 55.00 609.20 509.00 753 77, 22.58
Manu. Housing / Mobile 7 89,27 35, 55.00 813.70 502.00 uwlm,* 73 26.94)
94.85 40, 55.00 82840 502,00 806 55. |
Condo 95.00 38 55.00 818.60 500,00 804 75.
Single Family Attached 94.90 38. 55.00 593.60 503.00, 799 73.65
Detached 10.! 95.00 39.35 55.00 £08.00 500,00 a18 72.85 5]
10.99 95.00 39.38] 55.00 607.60 500.00! a18 71.84 5

Days Dellnquent

Days

Dl Welghted Avg. LTV Max, DTI| Weighted Avg. FICO Score | Min. FICO Score | Max. FICO Score | Full Documentation | Non-Full Decumantation
<= 60 76.40 55,00 607.80 500.00 818 71.84 28.18
Total 78.40 55.00 607.80 500.00 818 71.84 28.16

Ton

This Structurat Term Sheet, Cotateral Tem Sheet, or Computational Materiats, 83 appropriate (the “material), was
prepared solely by the Underwriter(s), I privileged and confiden:
may not be provided to any third party other than the addressee’s tegal, tax, financlal and/or accounting advisors for
Ihe purposes of evatuating such Information. Prospective lnvesiors ars advised ta read cacefutly, and should rely
solely on, the finat and {the “Final Prospecius™) related to the securlies (the
“Securities™} in making their lnvestment decisions. This matenial does not inctude all relgvant information retating 1o
the Securities described herein, particularly with respect to the risk and apeclal considerations assoclated with an
investment in the Securities. All information contained hersin s p y and ILis that such

will enange. Any information contained hereln wil e mara fully described in, and will b fully superseded by the
preliminary prospectus supplement, if applicable. and the Final Prospectus. Although the Infonmation contained in the
mateniat is based on sources the Underwriter(s) balieve(s} to ba reliabte, the Underwriter(s) make(s) no
representation or wamanty that such information is accurate or complete. Such information should not ba viewed as
projections, focecasts, predictions, or opiniona with reapect to vatue. Prior to making any investmen! decision, 8
prospective nvestor shafl recelva and fully review the Final Prospectus, NOTHING HEREIN SHQULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES, The
Underwriter(s) may hold long or short positions in or buy and sell Securities of related securities or perform for or
solicit Investment banking senvices from, any company mentioned herein. Tha lasuer of iha securilies and Faonla
Mae hava not prepared, reviewed of panicipated in the preparation of this material, are not responaible for the
Becuracy of this material and have not puthozed tha dissemination of this material, The Undeewriter I3 seting a3
undewriler 8nd not acting as an agent for 1ha isauer in COANBELON wilh the proposed trangaction.




average LTV TV sbove B0 TV sbove 00° % full doc % owner occ_ave wac_% below 100k % above 500k % 1O ava DTI_DTI > 45% _ loans < 100k % with M) % with no M|
A FICO betow 600 . 6.34) . 0.13 71.34 7.1 19.08] 48] o[__39.% 49.64] 228,159,360.83] 60.01 39.89]
FICO below S80 36.81) 5.62] 71.14] 97.64]_ 8.185] 20.18] 54l 0 39.6) 45.01) 185,733,900.81 54.5 45.05]
FICO below 560 24.49 4.23] 31.74] 0.1} 71.24 97.52] . 37 0 40.24] 50.42| 128,078,501.03 48.35] 51.69]
15D <600 FICO <575 _%fulldoc % Gwmer occ avawac _% bolow 100k _% gbove 300k WT0 sve DTI DTI> 45% _ loans < 100x LTV above 0% LTV above 80% % with M) % with pon M|
B LTV abava 85% 59.4 334 0] 39.53 489 100] 508 9149 )
LTV above 90% 986. 96.1 39.47 48.33 _ 3,030,305.17} 100] 100} 93.36;
LTV above 95% 0l 0 o] 0] [
[ D71 > 40% 4963 63.561 70.97 97.19] 741 46.96| 49.06| 167,007,044 .13} 51.7 1.6 73.15]
DTI > 45% 47.32 60.92) 71.28 57.12]  7.46 49.4) 49.06] 106,100,860.44] 51.7. 1.64) 71.04
OTE > 50% . 14 23.25 78.82| 96.93| _8.30 53.14] 53,11 23,890,837.33] 38.0¢ 0.64] 41.94]
[} % of poot Sveraga LTV FICO <600 FICO «§75 % full doc % owner occ_ave wac % below 300k % above 500k %10 ava OT1 DTI> 45% LTV > 80% LTV > 50% % wilh MI___s with No PM
Non Owner Occ 3.7 75.86| 69.92} 78.87| 60.1 7.726} 2501 7.7] o .93 48.66| 35.02] 96| 70.13| 29.87
Stated Docs 5.4 73.02 54.64] 87.24; 95.64] 7.831 16.25] 2.4 [¢ 65| 48.27 23.12) 69.07] 30.93]
Loans below 100% 15.071 74.7 38.81 53.27| 7.7 93,8 8.349| 100} 0 88| 49,23 0.8 53.5 48.41
10 Loans o) o [ [ o) ol o o] o o %)
£ When da 10s reset noia's
F 1s DT off current morigage rate toc (O naio's
M What are top 10 cilies and average slrals for each
) No of Percent of
Top 10 Clties Current Balance| Current
Loans
Balance
ILOS ANGELES 154] 36,808,649.54 47
[CHICAGQ 199 30.704,045.52| 23]
[SAN DIEGO 8 26,516.085.14) .08
BROOKLYN 88| 25,948,203.36] .04}
LAS VEGAS 105] 3 053.332..  92) :
IAME 13! ,485,133. 0.9)
SACRAMENTO 87| 291,551 .65]
HOUSTON 53] 15,732,494, 63
ORLANDQ 13 ,991.308.88] .56
JACKSONVILLE 3 13,741.846.85) 55§
Other 14218] 2,274.728,105.04) 90.9¢
Total 15477] 2,500,000,755.62

| Whal % of pool are LTV sbove 90% and staled doc, K0, FICO below 600 or NOO?
568 above strats

J What is max LTv fo stated incoma and minimum FICO foe stated incame?
94.364

K Whal is min FICO for loans above 30% LTV
520

L Seasoning hisotry - any over 3m?

Season No of Loans BALANCE

3 179 22,514,049.26
4 87 60,922,272.52
H 118 112,172,113.79
[ 101 177,493,500.89
7 a9 71,846,257.80
8 ] 876,972.03

M Fo loans below 100k do for O above but for top 5 MSAS

N For mortgage insurance plse provide average sirats of non insured ecmponent vs insyred component
How was portion insured selected?
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This Structural Temn Sheet, Collataral Yerm Sheet, or G Materials, as approp (the “material’), was
prapared solety by the Undarwriter{s), is priviteged and confidential, is intended for use by the addressee only, and
may not be provided 10 any third party other than the addressee’s legal, lax, financial andfor accounting advisors for
1he purposes of ing such i investors are advised to read carafully, and shauld rely
solety on, the finat prospectus and prospectus supplement (ihe *Finat Prospactus”) related to the securities {tho
-Securities"} in making their investment dacisions. This malerial does not inctude all relevant information refating to
the Securities described herein, particutarly wilh raspact to the risk and special considerations assoclated with an
Investment in the Securitios. All information contained harein is preliminary and it is anticipated that such information
will change. Any information containad herein will be mors fully described in, and will ba fully superseded by tha
preliminary prospactus supptement, if applicable, and the Final Prospecius. Aithough the informalion contained in the
matarial is based on sources the Undenwriter(s) beligva(s} to be reliable, the Undarwritar(s) make(s) no
representation or warranty that such information Is accurate or complele. Such information should not be viewsd as
projections, forecasts, predictions, or opinions with raspact to value, Priot to making any investment decision, a
prospeclive investor shall receive and fully review the Final Prospectus, NOTHING HEREIN SHOULD BE
CONSIDERED AN OFFER TO SELL OR SOLICITATION OF AN OFFER TO BUY ANY SECURITIES. The
Underwriter(s) may hold long of shon positions in or buy and sell Securities or related securitias or perform for or

solicit invesiment banking services from, any company mantioned hercin. The issuer of the securitias and Fannie
Mae hava not prepared, reviewed of participated In the preparation of this materal. are not responsible for the
accuracy of this maleral and have not autharized the dissemination of this matgrial, The Underwriter is acting as
underwriter and not acting as an agent for tho Issuer In connection with the proposed iransaction.
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) b BE CDR CumLoss $ Cum Loss %
. M2" 13.33 $ 285,215,786.37 1L.4% e
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3) 150% Pricing N
RER . BE CDR Cum Loss $ Cum Loss % - ' i “
M2 5.1 $ 185,918,945.36 7.44%
- M9 5.06 $ 121,736,493.99 4.87%
to THIS nm PROPRIETARY INFORMATION AND IS NOT FOR DISTRIBUTION. This Structural Term Sheet, Coflateraf Term Sheet, or Computationat Materials, as appropriate {the "material"), was prepared solely by the ::nm.inﬁm.ﬂ@.

is privileged and confidentfal, is intended for use by the addressee only, and may not be provided to any third party other than the addressee's legal, tax, financial and/or accounting advisors for the purposes

of evAluating such information, Prospective investors are advised to read carefully, and should rely solely on, the final prospectus and prospectus supplement (the “Final Prospectus”} refated to the securities |

(the "Securities") in making their investment decistons. This material does not indlude all refevant information refating to the Securities described herein, particularly with respect to the risk end spedial nozmam_.mzo:m

associated with an investment in the Securities. All information contained herein is preliminary and it is anticipated that such information will change. Any iformation contained herein will be Eoﬂm fully described

in, -and will be fully superceded by the preliminary prospectus supplement, if applicable, and the Final Prospectus. Aithough the information contained in the material is based on ‘sources the c:%ﬁi%mamv believe(s)

ta be reliable, the Underwriter(s) make(s)no representation or warranty that such information is accurate or complete. Such information should not be viewed as o_.amnﬁ_o:w forecasts; predictiohs, or ppinions

with respect to value, Prior to making any investment dedision, a prospective investor shall receive and fully review the Final Prospectus. NOTHING HEREIN SHOULD | BE CONSIDERED AN OFFER TO mm:. OR SOLICITATION
OF AN OFFER TO BUY ANY SECURITIES. The Underwriter(s) may hold _o:o or short positions in or buy and selt Securitles or related securities or perform _.oq or soficit 5<mm3._m:~ cm:_%m mmE_mmm QbS m:< company

mentioned herein.




